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Digitized by the Internet Archive 
in 2015 


https ://archive.org/details/investmentreport2006sant 


CITY AND COUNTY OF SAN FRANCISCO OFFICE OF THE TREASURER 


GAVIN NEWSOM 





MAYOR 
José Cisneros 
TREASURER 
Daniel P. Daly 
CHIEF INVESTMENT OFFICER 
February 3, 2006 
The Honorable Gavin Newsom The Honorabie Board of Supervisors 
Mayor of San Francisco City and County of San Francisco 
City Hall, Room 200 City Hall, Room 244 
1 Dr. Carlton B. Goodlett Place 1 Dr. Carlton B. Goodlett Place 
San Francisco, Ca 94102-0917 San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 


This correspondence and its attachments show the investment activity (for fiscal year to date) of the 
portfolios under Treasurer’s management. 


Portfolio Statistics from July 1, 2005 to January 31, 2006: 


Pooled All 
Interest Received $57,481,429 $58,529,173 
Total Net Earnings $64,996,756 $67,195,044 
Earned Income Yield 3.756% 3.760% 
Average Age of Portfolio 43 Days 48 Days 


Total cost of the securities on hand January 31, 2006 was $3,245,865,214 with a market value of 
$3,263,223,738 plus fixed assets accrued interests of $1,451,864. The earned income yield for the month of 


January 2006 is 4.271%. 


In accordance with provisions of California State Government Code Section 53646, we are forwarding 
herewith computer printouts detailing the City’s investment portfolio as of January 31, 2006. These 
investments are in compliance with California Code and our statement of investment policy, and provide 
sufficient liquidity to meet expenditure requirements for the next six months. 


Very truly yours, 


José Cisneros 
Treasurer 


Enc. SAN FR 
cc: Harvey Rose, Budget Analyst (w/Enc.) UBLI( 
Ed Harrington, Controller (w/Enc.) 
Controller — Internal Audit Division (w/Item #1,3,5) #1-YTD-All Funds, YTD-Pooled Funds 
Oversight Committee: R. Sullivan, Dr. P. Day, Jr., J. Grazioli, S. MacDonald, P. Marx 
Transportation Authority — L. Cofresi-Howe, San Francisco Public Library — 2 copies 
CDIAC 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 
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CITY AND COUNTY OF SAN FRANCISCO 





March 3, 2006 


The Honorable Gavin Newsom 
Mayor of San Francisco 


City Hall, Room 200 


1 Dr. Carlton B. Goodlett Place 
San Francisco, Ca 94102-0917 


OFFICE OF THE TREASUREF 


GAVIN NEWSON 
MAYO! 


José Cisnero 
TREASURE! 


Daniel P. Dal 
CHIEF INVESTMENT OFFICE! 


The Honorabie Board of Supervisors 
City and County of San Francisco 


City Hall, Room 244 


Ladies and Gentlemen: 


1 Dr. Carlton B. Goodlett Place 
San Francisco, Ca 94102-0917 


This correspondence and its attachments show the investment activity (for fiscal year to date) of the 
portfolios under Treasurer’s management. 


Portfolio Statistics from July 1, 2005 to February 28, 2006: 





Pooled 
Interest Received $70,945,272 
Total Net Earnings $75,259,101 
Earned Income Yield 3.837% 
Average Age of Portfolio 67 Days 


All 
$71,993,016 
$77,936,272 

3.838% 
70 Days 


Total cost of the securities on hand February 28, 2006 was $3,209,201,745 with a market value of 
$3,222,843,850 plus fixed assets accrued interests of $2,502,840. The earned income yield for the month of 


February 2006 is 4.413%. 


In accordance with provisions of California State Government Code Section 53646, we are forwarding 
herewith computer printouts detailing the City’s investment portfolio as of February 28, 2006. These 
investments are in compliance with California Code and our statement of investment policy, and provide 
sufficient liquidity to meet expenditure requirements for the next six months. 


Very truly yours, 


José Cisneros 
Treasurer 


Enc. 












cc: Harvey Rose, Budget Analyst (w/Enc.) 
Ed Harrington, Controller (w/Enc.) 
Controller — Internal Audit Division (w/Item #1,3,5) #1-YTD-All Funds, YTD-Pooled Funds 
Oversight Committee: R. Sullivan, Dr. P. Day, Jr., J. Grazioli, S. MacDonald, P. Marx 
Transportation Authority — L. Cofresi-Howe, San Francisco Public Library — 2 copies 


CDIAC 


RAC — om nEpDT 


DOCUMENTS L 
IBALT ¥ aNNC 
MAK. = 4 ZUUb 


SAN FRANCISCC 
PUBLIC LIBRAR 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 
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CITY AND COUNTY OF SAN FRANCISCO 





April 13, 2006 


The Honorable Gavin Newsom 
Mayor of San Francisco 

City Hall, Room 200 

1 Dr. Carlton B. Goodlett Place 
San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 


OFFICE OF THE TREASURER 


GAVIN NEWSOM 
MAYOR 


José Cisneros 
TREASURER 


Daniel P. Daly 
CHIEF INVESTMENT OFFICER 


The Honorable Board of Supervisors 
City and County of San Francisco 
City Hall, Room 244 

1 Dr. Carlton B. Goodlett Place 

San Francisco, Ca 94102-0917 


_ This correspondence and its attachments show the investment activity (for fiscal year to date) of the 


portfolios under Treasurer’s management. 


Portfolio Statistics from July 1, 2005 to March 31, 2006: 


Pooled All 
if Interest Received $84,231,326 $85,375,571 
Total Net Earnings $87,790,590 $90,992,056 
Earned Income Yield 3.924% 3.923% 
Average Age of Portfolio 157 Days 155 Days 


_ Total cost of the securities on hand March 31, 2006 was $3,697,165,934 with a market value of 
$3,705,988,389 plus fixed assets accrued interests of $6,762,603. The earned income yield for the month of 


| March 2006 is 4.518%. 





In accordance with provisions of California State Government Code Section 53646, we are forwarding 

_ herewith computer printouts detailing the City’s investment portfolio as of March 31, 2006. These 
investments are in compliance with California Code and our statement of investment policy, and provide 
sufficient liquidity to meet expenditure requirements for the next six months. 


Very truly yours, 


José Cisneros 
Treasurer 


Enc. 
cc: Harvey Rose, Budget Analyst (w/Enc.) 
Ed Harrington, Controller (w/Enc.) 


y ~ i Way Be eco] NER fie ed” = dl ~ 
D O CUMENTS DEF 
APR 1 4 2006 


SAN FRANCIS 
Pl 


JBLIC LIBRARY 


Controller — Internal Audit Division -YTD-All Funds, YTD-Pooled Funds 

Oversight Committee: R. Sullivan, Dr. P. Day, Jr., J. Grazioli, S. MacDonald, P. Marx 
Transportation Authority — L. Cofresi-Howe, San Francisco Public Library — 2 copies 
CDIAC 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 
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| 
ICITY AND COUNTY OF SAN FRANCISCO 
] 





May 4, 2006 


|The Honorable Gavin Newsom 
| Mayor of San Francisco 
City Hall, Room 200 


/1 Dr. Carlton B. Goodlett Place 
San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 





portfolios under Treasurer’s management. 





OFFICE OF THE TREASURER 


GAVIN NEWSOM 
MAYOR 


José Cisneros 
TREASURER 


Daniel P. Daly 
CHIEF INVESTMENT OFFICER 


The Honorable Board of Supervisors 
City and County of San Francisco 
City Hall, Room 244 

1 Dr. Carlton B. Goodlett Place 

San Francisco, Ca 94102-0917 


| This correspondence and its attachments show the investment activity (for fiscal year to date) of the 


Portfolio Statistics from July 1, 2005 to April 30, 2006: 
Pooled All 
, Interest Received $93,866,197 $95,010,441 
q Total Net Earnings $102,110,069 $105,808,541 
Earned Income Yield 4.021% 4.016% 
Average Age of Portfolio 137 Days 134 Days 


Total cost of the securities on hand April 30, 2006 was $3,909,856,567 with a market value of 
_ $3,919,280,834 plus fixed assets accrued interests of $10,606,043. The earned income yield for the month of 


_ April 2006 is 4.699%. 


In accordance with provisions of California State Government Code Section 53646, we are forwarding 

_ herewith computer printouts detailing the City’s investment portfolio as of April 30, 2006. These 

_ investments are in compliance with California Code and our statement of investment policy, and provide 
sufficient liquidity to meet expenditure requirements for the next six months. 


_ Very truly yours, 


José Cisneros 
Treasurer 


Enc. 
cc: Harvey Rose, Budget Analyst (w/Enc.) 
Ed Harrington, Controller (w/Enc.) 





DOCUMENTS DEP? 


Controller — Internal Audit Division -YTD-All Funds, YTD-Pooled Funds 

Oversight Committee: R. Sullivan, Dr. P. Day, Jr., J. Grazioli, S. MacDonald, P. Marx 
Transportation Authority — L. Cofresi-Howe, San Francisco Public Library — 2 copies 
CDIAC 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 
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| CITY AND COUNTY OF SAN FRANCISCO OFFICE OF THE TREASURER 


im AAC ALS Der GAVIN NEWSOM 
IJV MAYOR 





| José Cisneros 
TREASURER 
I-ICC Daniel P. Daly 
SAN PRAINViT™ CHIEF INVESTMENT OFFICER 
| June 5, 2006 Ar 

_ The Honorable Gavin Newsom The Honorable Board of Supervisors 

_ Mayor of San Francisco City and County of San Francisco 

_ City Hall, Room 200 City Hall, Room 244 

| 1 Dr. Carlton B. Goodlett Place 1 Dr. Carlton B. Goodlett Place 

_ San Francisco, Ca 94102-0917 San Francisco, Ca 94102-0917 


_ Ladies and Gentlemen: 

| 

_ This correspondence and its attachments show the investment activity (for fiscal year to date) of the 
_ portfolios under Treasurer’s management. 


Portfolio Statistics from July 1, 2005 to May 31, 2006: 





Pooled All 
o Interest Received $109,322,032 $110,766,287 
Total Net Earnings $117,269,084 $121,471,020 
Earned Income Yield 4.114% 4.106% 
Average Age of Portfolio 171 Days 166 Days 


Total cost of the securities on hand May 31, 2006 was $3,719,865,591 with a market value of $3,725,645,552 


plus fixed assets accrued interests of $12,487,746. The earned income yield for the month of May 31 is 
4.844%. 


In accordance with provisions of California State Government Code Section 53646, we are forwarding 
herewith computer printouts detailing the City’s investment portfolio as of May 31,2006. These 
investments are in compliance with California Code and our statement of investment policy, and provide 
sufficient liquidity to meet expenditure requirements for the next six months. 


Very truly yours, 






José Cisneros 
Treasurer 


Enc. 

cc: Harvey Rose, Budget Analyst (w/Enc.) 
Ed Harrington, Controller (w/Enc.) 
Controller — Internal Audit Division -YTD-All Funds, YTD-Pooled Funds 
Oversight Committee: R. Sullivan, Dr. P. Day, Jr., J. Grazioli, S. MacDonald, P. Marx 
Transportation Authority — L. Cofresi-Howe, San Francisco Public Library — 2 copies 
CDIAC 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 
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Grr y 7 CO U N.Y OF SAN FRANCISCO 
MR. DANIEL DALY 415-554-4487 
PORTFOLIO STAT TS tr Cus PAGE: l 
5/01/06 THROUGH 5/31/06 RUN: 06/01/06 09:36:53 
ALL FUNDS 
-------- GOV'T SECURITIES -------- ---------- TIME DEPOSITS --------- 
ASSETS LIABILITIES ASSETS LIABILITIES TOTAL 

TOTAL INCOME RECEIVED IN THIS PERIOD: © is eee oe 06 4 Se N/A "45,955,845.72 
TOTAL NET EARNINGS THIS PERIOD: 5:, 661,893.32 .00 585.56 N/A 15,662,478.88 
AVERAGE DAILY PORTFOLIO BALANCE: 3, 806,582,287 .53 .00 200,000.00 N/A 3,806,782,287.53 
EARNED INCOME YIELD THIS PERIOD: 4.844 .000 3.447 N/A 4.844 
END OF PERIOD PORTFOLIO BALANCE: 3), 7L9 665,590.53 .00 200,000.00 N/A 3,719,865,590.53 
CURRENT AMORTIZED BOOK VALUE: Brle227296, 156.98 .00 200,000.00 N/A 3,722,496,156.98 
WEIGHTED AVERAGE YIELD AT END OF PERIOD: 4.927 .000 3.447 N/A 4.927 
WEIGHTED AVERAGE DAYS TO MATURITY: 166.00 .00 10:0 ...5:0 N/A N/A 
WEIGHTED AVERAGE DAYS TO CALL: 166.00 .00 100.50 N/A N/A 


NET PORTFOLIO YIELD, 365-DAY BASIS: 4.844 











i 


we 


ger77 


Srseee 


> 


re. 


great. 


Laer? 


err 


in ee 


= 
(Bie 


BLEt #1. 


a) 


eI 


' J 
— 
.s 
a 7 
| = 
7 © 

‘dn! 

a 

Py 


i= 
ye 


~ 


we 
f 
‘ 
ivf 


' scams. 


o 
és 

in 

¥uids 


ee OED 


fSTaa5 weer 


als CESATASS 


' 
4 
“7 ta 
") © 
= 
- 
=] 
« 
m aa) 


o 
we > 


o£ 


* 


06 OE, 


A277 3G Ges 


we o 
? 







EAS CUIOTAOT 901 





= 


“Weer eR 
“ 


ee © 





eS 2S 


ie oe 


a ‘ = -.s hq Oi 
Ss gee s gre 


ea i i 7 q y i 
he. aris 
4 iA 


ahaa Gi o ¥ vf 


= 
=i | a uF 
. - | oA 


Tee 


“ee - } 2 : < ; | _ 
Pie - a ; 7A : a n ne i Eat! 
f a! ae am - 


(FS/ERNFS) 


Ger Ty. / CO UN TY OF SAN FRANCISCO 
MR. DANIEL D AL Y¥ 415-554-4487 
PORTFOLIO STA -T.i S.t-2:¢ Ss PAGE: 1 
7/01/05 THROUGH 5/31/06 RUN: 06/02/06 00:00:13 
ALL FUNDS 
-------- GOV'T SECURITIES --------  ---------- TIME DEPOSITS --------- 
ASSETS LIABILITIES ASSETS LIABILITIES TOTAL 

TOTAL INCOME RECEIVED IN THIS PERIOD: Tle aeeues er 4,098.33 oe N/A "410, 766,287.02 
TOTAL NET EARNINGS THIS PERIOD: 121,465,758.70 .00 5,261.11 N/A 121 74 7s, O19 481 
AVERAGE DAILY PORTFOLIO BALANCE: 3,222,948,879.64 .00 162,985.07 N/A 3,223; 212;,864.72 
EARNED INCOME YIELD THIS PERIOD: 4.106 .000 3.517 N/A 4.106 
END OF PERIOD PORTFOLIO BALANCE: 3,719,665,590.53 .00 200,000.00 N/A 3,719,865,590.53 
CURRENT AMORTIZED BOOK VALUE: 3,722,296,156.98 .00 200,000.00 N/A 3,722,496,156.98 
WEIGHTED AVERAGE YIELD AT END OF PERIOD: 4.925 .000 3.447 N/A 4.925 
WEIGHTED AVERAGE DAYS TO MATURITY: 166.00 .00 100.50 N/A N/A 
WEIGHTED AVERAGE DAYS TO CALL: 166.00 .00 100.50 N/A N/A 
NET PORTFOLIO YIELD, 365-DAY BASIS: 4.106 
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G.I! Tay, /4G10.U N-T.Y O F SAN FRANCISCO 
MR. DANIEL DALY 415 55 4 4487 
PORTFOLIO STA TIS Tics PAGE: 1 
7/01/05 THROUGH 5/31/06 RUN: 06/02/06 00:00:12 
FUND: 100 POOLED FUNDS 
-------- GOV'T SECURITIES --------  ---------- TIME DEPOSITS --------- 
ASSETS LIABILITIES ASSETS LIABILITIES TOTAL 

TOTAL INCOME RECEIVED IN THIS PERIOD: banca oesnce a ee TN bee OO N/A "109,322,032.13 
TOTAL NET EARNINGS THIS PERIOD: 117), 2634822). 63 .00 B2Gd bl N/A 117,269,083.74 
AVERAGE DAILY PORTFOLIO BALANCE: 3,105,250,390.96 .00 162,985.07 N/A 3,105,413,376.04 
EARNED INCOME YIELD THIS PERIOD: 4.114 .000 3.517 N/A 4.114 
END OF PERIOD PORTFOLIO BALANCE: 3,576,913,427.25 .00 200,000.00 N/A, 35,577, 213,427 «25 
CURRENT AMORTIZED BOOK VALUE: 3,578,480,301.02 .00 200,000.00 N/A 3,578,680,301.02 
WEIGHTED AVERAGE YIELD AT END OF PERIOD: | 4.967 .000 3.447 N/A 4.967 
WEIGHTED AVERAGE DAYS TO MATURITY: 171.42 .00 100.50 N/A N/A 
WEIGHTED AVERAGE DAYS TO CALL: 171.42 .00 100.50 N/A N/A 


NET PORTFOLIO YIELD, 365-DAY BASIS: 4.114 
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MR. DANIEL DAL Y 415-554 4487 PAGE: ] 
(SIRPT) INVESTMENT DN Vi eRONG Ok, x RUN: 06/02/06 00:00:38 
INVESTMENTS OUTSTANDING AS OF 5/31/06 
MAJOR SORT KEY IS ICC# 
SETTLEMENT DATE BASIS 


CUPN TRDNG BOOK PAR VALUE 
SUMMARY DESCRIPTION RATE YIELD PRICE SHARES BOOK VALUE 
(Inv Type) 11 TREASURY BILLS 9.98% (C) 4.676 4.787 97.688 380,000,000.00 371,216,163 .92 
(Inv Type) 12 TREASURY NOTES 32.37% (C) 3.613 4.723 99:.353 1,212,000,000.00 21,204,159,874.14 
(Inv Type) 41 FNMA DISCOUNT NOTES 5. 33s) 4.763 4.852 98.183 202,000,000.00 198,328,984.45 
(Inv Type) 43 FEDERAL HOME LOAN DISC NOTES 2.53% (C) 4.808 4.853 99.066 95,000,000.00 94,112,586.11 
(Inv Type) 44 FMC DISCOUNT NOTES 10.20% (C) 4.852 4.925 98.543 385,000,000.00 3'79;, 3907, 829).L5 
(Inv Type) 81 COMMERCIAL PAPER DISC 21.30% (C) 4.984 5.032 99.057 800,000,000.00 792,457,152.77 
(Inv Type) 91 NEGOTIABLE C.D.'S 18.28% (C) 5027 5.5027 10:0:.'000 680,000,000.00 680,000,000.00 
(Inv Type) 1010 PUBLIC TIME DEPOSIT -01%(C) 3.400 3.400 100.000 200,000.00 200,000.00 


ASSETS FIXED 4.487 4.881 99.085 3,754,200,000.00 3,719,865,590.53 
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(RPTMKT) 


INVEST 
NUMBER 


DESCRIPTION 
PURCHASE MATURITY DATE 
TREASURY BILLS 
12/21/05 06/15/06 


41062 TREASURY BILLS 
12/23/05 06/15/06 
41063 TREASURY BILLS 
12/23/05 06/15/06 
41127 TREASURY BILLS 
02/21/06 07/06/06 
41195 TREASURY BILLS 
03/29/06 09/14/06 
41278 TREASURY BILLS 
05/11/06 11/09/06 
41279 TREASURY BILLS 
05/11/06 11/09/06 
41280 TREASURY BILLS 
05/11/06 11/09/06 
41281 TREASURY BILLS 
05/11/06 11/09/06 
41282 TREASURY BILLS 
05/11/06 11/09/06 
41318 TREASURY BILLS 
05/26/06 11/24/06 
SUBTOTAL (Inv Type) 11 TREASURY BILLS 
40876 TREASURY NOTES 
09/22/05 06/30/06 
40882 T NOE (99.06) 
09/23/05 06/30/06 
40883 T NOE (99.06) 
09/23/05 06/30/06 
40886 T NOTE (99.55) 
09/26/05 06/30/06 
40887 T NOTE (99.55) 
09/26/05 06/30/06 
40888 T NOTE (99.55) 
09/26/05 06/30/06 
40889 T NOTE (99.5) 
09/26/05 06/30/06 
41289 T NOTE (98.27) 
05/15/06 11/15/06 
41290 T NOTE (98.27) 
05/15/06 11/15/06 
41291 T NOTE (98.27) 


05/15/06 11/15/06 


SS — 


DANIE 
INVESTMENT 


L 


ws 


DALY 
INVENTORY 


WITH MA 


LS 5 >; @ 4 
RKET VALUE 


INVESTMENTS OUTSTANDING AS OF 05/31/06 


CUSIP BANK 
BROK 

912795xXG1 19 
40 

912795XG1 a) 
40 

912795XG1 19. 
40 

912795XK2 £9 
43 

912795XV8 L9) 
40 

912795YD7 19 
43 

9L2795YD7 19 
43 

912795YD7 dd 
43 

912795YD7 19 
43 

912795YD7 19 
43 

912795YF2 19 
40 

10.03% 
912828CM0 9 
40 

912828CM0 ale} 
40 

912828CM0 Ab) 
40 

912828CM0 19 
40 

912828CM0 a) 
40 

912828CMO0 abe) 
40 

912828CM0 19 
40 

912828BP4 19 
40 

912828BP4 19 
40 

912828BP4 19 
40 





MAJOR SORT KEY 


(M) 


1001 
000 
3626 
000 
9908 
000 
1001 
000 
9971 
000 
991:2 
000 
3625 
000 
100 
000 
100 
000 
100 
000 


Is ICcC# 

CPN RATE PAR/ SHARES 
YTM TR BOOK 
4.1900 10,000,000.00 
4.2776 9:77:90, 255).'56 
4.1850 25,000,000.00 
4.2714 24,494,312.50 
4.1850 30,000,000.00 
4.2714 2:9:;393.,175:.'00 
4.4600 10,000,000.00 
4:53:59 9,832,750.00 
4.6400 50,000,000.00 
A: 1433 48,910,888.89 
4.8175 50,000,000.00 
4.9378 48,782,243 .06 
4.8175 50,000,000.00 
4.9378 48,782,243.06 
4.8175 50,000,000.00 
4.9378 48,782,243 .06 
4.8175 50,000,000.00 
4.9378 48,782,243.06 
4.8175 20,000,000.00 
4.9378 19), 5127:897.22 
4.8150 35,000,000.00 
4..93'51 34,148,012.50 
4.6760 380,000,000.00 
4.7871 371,216,163 .91 
2.7500 50,000,000.00 
3.8398 49,587,890.63 
2.7500 10,000,000.00 
3.8489 9, 917 ;-18:7...50 
2.7500 2,000,000.00 
3.8489 17:983:,43:7 50 
2.7500 10,000,000.00 
S871 9,916,406.25 
2.7500 35,000,000.00 
3.8 7EL 34,707,421.88 
2.7500 5,000,000.00 
3 8711 4958 ;,203 2213 
227500 30,000,000.00 
3.9028 29,742,187 .50 
2.6250 50,000,000.00 
5.0196 49,416,015.63 
2.6250 50,000,000.00 
5.0196 49,416,015.63 
2.6250 50,000,000.00 
5.0196 49,416,015.63 


MARKET VALUE 
MARKET PRICE 
9,981,250.00 
99.81250000000 
24,953,125.00 
99.81250000000 
29,943,750.00 
99.81250000000 
9,956,250.00 
99.56250000000 
49,312,500.00 
98.62500000000 
48,937,500.00 
97.87500000000 
48,937,500.00 
97.87500000000 
48,937,500.00 
97.87500000000 
48,937,500.00 
97.87500000000 
19,575,000.00 
97.87500000000 
34,179,687.50 
97.65625000000 
3:73 7:6515,,562:..50 
98.32935900000 


49,921,875.00 
99.84375000000 

9,984,375.00 
99.84375000000 

1,996, 875:..00 
99.84375000000 

9,984,375.00 
99.84375000000 
34,945,312.50 
99.84375000000 

4',992:).187 <50 
99.84375000000 
2:9:°953°712'5:./010 
99.84375000000 
49,437,500.00 
98.87500000000 
49,437,500.00 
98.87500000000 
49,437,500.00 
98.87500000000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
188,550.00 
SUNGARD 
465,000.00 
SUNGARD 
558,000.00 
SUNGARD 
123,888.89 
SUNGARD 
412,444.44 
SUNGARD 
140,510.42 
SUNGARD 
140,510.42 
SUNGARD 
140,510.42 
SUNGARD 
140,510.42 
SUNGARD 
56,204.17 
SUNGARD 
28,087.50 
SUNGARD 


577,348.07 
SUNGARD 
T25:,,46:9:°62 
SUNGARD 
233,.093'92 
SUNGARD 
115,469.56 
SUNGARD 
404,143.65 
SUNGARD 
57, AS BSS. 
SUNGARD 
346,408.84 
SUNGARD 
60,631.79 
SUNGARD 
60,631.79 
SUNGARD 
60,631.79 
SUNGARD 


06/02/06 


PAGE ] 
00:00:40 


GAIN 
LOSS 


UNREALIZED 
UNREALIZED 


-6,187.50 
-7,425.00 
-388.89 


-10,833'..33 
14,746.52 


14,746.52 
14,746.52 
14, 746..52 
5,898.61 


3,587.50 


68,472.19 
=27 ,290:.2:8 


333,984.37 
6:7. B76. 5:0 
13,437.50 
67. 968.05 

23:7 8:90 62 
33,984.37 

2:10 ,,:93'7 50 
21,484.37 


21,484.37 


21,484.37 
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(RPTMKT) 


INVEST 
NUMBER 


41197 


41198 


41199 


41200 


41201 


41091 


40980 


41106 


41089 


41134 


41135 


41136 


41137 


41138 


41210 


41211 


41212 


41213 


41214 


41215 


41216 


41217 


DESCRIPTION 


PURCHASE MATURITY DATE 
T NOTE (98.27) 
05/15/06 11/15/06 
T NOTE (98.20) 
03/29/06 12/31/06 
T NOTE (98.20) 
03/29/06 12/31/06 
T NOTE (98.20) 
03/29/06 12/31/06 
T NOTE (98.20) 
03/29/06 12/31/06 
T NOTE (98.20) 
03/29/06 12/31/06 
T NOTE (98.20) 
03/29/06 12/31/06 
T NOTE (98.19) 
01/31/06 01/31/07 


T NOTE (98.205) 


11/14/05 06/30/07 


T NOTE (99.12) 


02/08/06 11/30/07 


NOTE (99.30) 


01/31/06 01/31/08 


T NOTE (99.27) 


02/28/06 02/29/08 


T NOTE (99.27) 


02/28/06 02/29/08 


T NOTE (99.27) 


02/28/06 02/29/08 


T NOTE (99.27) 


02/28/06 02/29/08 


T NOTE (99.27) 


02/28/06 02/29/08 


TREASURY NOTES 
03/31/06 03/3 
NOTE (99.21) 
03/31/06 03/3 
NOTE (99.21) 
03/31/06 03/3 
NOTE (99.21) 
03/31/06 03/3 
T NOTE (99.21) 
03/31/06 03/3 
T NOTE! -(99).21) 
03/31/06 03/3 
T NOTE (99.21) 
03/31/06 03/3 
T NOTE (99.21) 


(99.21) 
1/08 


1/08 
1/08 
1/08 
1/08 
1/08 


1/08 


03/31/06 03/31/08 


c OU 


DANIE 
INVESTMENT 


T ¥ 


L 


INVESTMENTS 


CUSIP 


912828BP4 


912828DF4 


912828DF4 


912828DF4 


912828DF4 


912828DF4 


912828DF4 


912828DJ6 


912828DY3 


912828EP1 


912828EU0 


912828EY2 


912828EY2 


912828EY2 


912828EY2 


912828EY2 


912828EZ9 


912828EZ9 


912828EZ9 


912828EZ9 


912828EZ9 


912828EZ9 


912828EZ9 


912828EZ9 


BANK 
BROK 





O F 


ALY 


INVENTORY 


OUTSTANDING 
MAJOR SORT KEY 


FUND 
SAFE 


4 


15 5 5 4 4 


WITH MARKET VALUE 
AS OF 05/31/06 
IS ICC# 

CPN RATE PAR/ SHARES 
YTM TR BOOK 
2.6250 50,000,000.00 
5.0196 49,416,015.63 
3.0000 50,000,000.00 
4.8769 49,673,234.63 
3.0000 50,000,000.00 
4.8769 49,673,234.63 
3.0000 50,000,000.00 
4.8876 49,669,328.38 
3.0000 50,000,000.00 
4.8876 49,669,328.38 
3.0000 50,000,000.00 
4.8823 49,671, 281.52 
3.0000 50,000,000.00 
4.8823 49,671,.281..52 
3.1250 25,000,000.00 
4.5879 24,646,484.38 
3.6250 25,000,000.00 
4.5056 24,657,226.56 
4.2500 20,000,000.00 
4.6110 19,875,000.00 
4.3750 25,000,000.00 
4.4160 24,980,583.50 
4.6250 15,000,000.00 
4. 7L62 14,974,218.75 
4.6250 15,000,000.00 
4.7161 14,974,218.75 
4.6250 15,000,000.00 
4.7161 14,974,218.75 
4.6250 15,000,000.00 
427162 14,974,218.75 
4.6250 15,000,000.00 
4.7162 14,974,218.75 
4.6250 50,000,000.00 
4.8073 49,828,125.00 
4.6250 50,000,000.00 
4.8073 49,828,125.00 
4.6250 50,000,000.00 
4.8073 49,828,125.00 
4.6250 50,000,000.00 
4.8073 49,828,125.00 
4.6250 50,000,000.00 
4.8073 49,828,125.00 
4.6250 50,000,000.00 
4.8073 49,828,125.00 
4.6250 50,000,000.00 
4.8073 49,828,125.00 
4.6250 50,000,000.00 
4.8073 49,828,125.00 


MARKET VALUE 
MARKET PRICE 
49,437,500.00 
98.87500000000 
49,390,625.00 
98.78125000000 
49,390,625.00 
98.78125000000 
49,390,625.00 
98.78125000000 
49,390,625.00 
98.78125000000 
49,390,625.00 
98.78125000000 
49,390,625.00 
98.78125000000 
24,671,875.00 
98.68750000000 
24,617 ,287.50 
98.46875000000 
19,768,750.00 
98.84375000000 
24,726,562.50 
98.90625000000 
14,892,187.50 
99.28125000000 
14,892,187.50 
99.28125000000 
14,892,187.50 
99.28125000000 
14,892,187.50 
99.28125000000 
14,892,187.50 
99.28125000000 
49,625,000.00 
99.25000000000 
49,625,000.00 
99.25000000000 
49,625,000.00 
99.25000000000 
49,625,000.00 
99.25000000000 
49,625,000.00 
99.25000000000 
49,625,000.00 
99.25000000000 
49,625,000.00 
99.25000000000 
49,625,000.00 
99.25000000000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
60,631 ...79 
SUNGARD 
629,834.25 
SUNGARD 
629,834.25 
SUNGARD 
629,834.25 
SUNGARD 
629,834.25 
SUNGARD 
629,834.25 
SUNGARD 
629,834.25 
SUNGARD 
261,136.05 
SUNGARD 
380,524.86 
SUNGARD 
2,322.40 
SUNGARD 
365,590.47 
SUNGARD 
175,322.69 
SUNGARD 
£75),322 69 
SUNGARD 
Lion ter of) 
SUNGARD 
LTD, 322:..6'9 
SUNGARD 
PTD p 322/69: 
SUNGARD 
394 7345.97 
SUNGARD 
391513 42.97 
SUNGARD 
3935, 134.597 
SUNGARD 
39:15 7345/97 
SUNGARD 

SO dels 4 ONT, 
SUNGARD 
391571345977 
SUNGARD 
SERIES SY 
SUNGARD 
391 SA kW 
SUNGARD 


06/02/06 





00:00:40 


GAIN 
LOSS 


Pe) 


UNREALIZED 
UNREALIZED 





21,484.37 
82,031.25 
82,031.25 
85,937.50 
85,937.50 
83,984.37 
83,984.37 


25,390.62 


-40,039.06 
=106:;,.250)..00 
-254,021.00 

“82,032.25 

-82,031.25 

-82,031.25 

=82;,/03;1h..25 

=82, 031.25 
=2'03.,.4:25*.0/0 
=203 ,.12'5:.:00 
=2:0)3:;, 1257.00 
=203;,125.00 
-203,125.00 


-203,125.00 


-203,125.00 


= 203), 125).,0/0 
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(RPTMKT) 


SUBTOTAL (Inv Type) 


41102 


Ct TY 5/-4C ,OLU NAT <Y 


MR 


DESCRIPTION 
PURCHASE MATURITY DATE 


12 TREASURY NOTES 


FNMA DISCOUNT NOTES 


02/07/06 06/05/06 


41154 FANNIE MAE 


03/09/06 06/07/06 


40877 


FNMA DISCOUNT NOTES 


09/22/05 06/30/06 


41307 


FNMA DISCOUNT NOTES 


05/16/06 07/17/06 


DANIEL 
INVESTMENT INVENTORY 


DA 


OF 


Ley 


SAN 
4 


WITH MARKET 


INVESTMENTS OUTSTANDING AS 
MAJOR SORT KEY IS ICC# 


CUSIP 


313589XS7 


313589XU2 


313589YT4 


3135892ZL0 


313588CFO 


41 FNMA DISCOUNT NOTES 


41321 FNMA DISCOUNT NOTES 
05/31/06 02/23/07 
SUBTOTAL (Inv Type) 


41175 FEDERAL HOME 


LOAN DISC NOTES 


03/17/06 06/07/06 


41242 FEDERAL HOME 


LOAN DISC NOTES 


04/12/06 07/05/06 


41308 FEDERAL HOME 


LOAN DISC NOTES 


05/16/06 07/14/06 


SUBTOTAL (Inv Type) 


313385XU5 


3133:35YY6 


313385ZH2 


43 FEDERAL HOME LOAN DISC 


41171 FREDDIE MAC 
03/15/06 06/13/06 
41173 FREDDIE MAC 
03/15/06 06/13/06 
41231 FREDDIE MAC 
04/07/06 06/13/06 
41243 FMC DISCOUNT NOTES 
04/12/06 07/11/06 
41233 FMC DISCOUNT NOTES 
04/10/06 07/18/06 
41305 FEDL HOME LN MTG CORP DISC N 
05/16/06 08/15/06 
41306 FEDL HOME LN MTG CORP DISC N 
05/16/06 08/15/06 
41319 FMC DISCOUNT NOTES 


05/30/06 11/21/06 


313397YA3 


313397YA3 


313397YA3 


313397ZE4 


3133972ZM6 


313397B91 


313397B91 


313397038 


BANK 
BROK 


1:9 
40 
19 
87 
19 
87 
19 
45 
19 
40 


5.36% (M) 


bg 
87 
Lg 
43 
dS) 
45 


2.54% (M) 


£9 
40 
Ig 
40 
£9 
87 
tS 
43 
19 
43 
LY, 
87 
19 
87 
19 
89 





FUND CPN RATE 
SAFE 


100 
000 
100 
000 
3624 
000 
100 
000 
100 
000 


100 
000 
100 
000 
100 
000 


100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 





YTM TR 


4.7625 
4.8518 


4.7900 
4.8539 
4.9350 
4.9973 
4.9350 
49973 
5.0500 
yee by ftial 


FRANCIS 
1 5 5 5 4 4 
VALUE 


OF 05/31/06 


PAR/ SHARES 
BOOK 


1212000000.00 
1204159874.14 


50,000,000.00 
4:9;.25'7,5837°.33 
50,000,000.00 
49,418,750.00 
2,000,000.00 
1,939,428.89 
50,000,000.00 
49,578,055.56 
50,000,000.00 
48,135,166.67 
202,000,000.00 
198,328,984.45 


30,000,000.00 
29 ,682;.933.33 
15,000,000.00 
14,832,000.00 
50,000,000.00 
49,597,652.78 
95,000,000.00 
94,112,586.11 


35,000,000.00 
34,590,500.00 
35,000,000.00 
34,590,500.00 
50,000,000.00 
49,559,847.22 
50,000,000.00 
49,398,750.00 
40,000,000.00 
39,473,100.00 
50,000,000.00 
49,376,270. 83 
50,000,000.00 
49,376,270.83 
50,000,000.00 
48,772,569.44 


MARKET VALUE 
MARKET PRICE 


LZQ0LELTLG 7 AS0 
99.10207800000 


49,975,000.00 
99.95000000000 
49,960,000.00 
99.92000000000 
1,992,000.00 
99.60000000000 
49,680,000.00 
99.36000000000 
48,135,000.00 
96.27000000000 
199,742,000.00 
98.88217800000 


29, 975:,150'..00 
99.91716666667 
14,929,591.67 
99.53061111111 
49,703,180.56 
99.40636111111 
94,607,922.23 
99.58728700000 


34,942,016.67 
99.83433333333 
34,942,016.67 
99.83433333333 
49,917,166.67 
99 .83433333333 
49,723,888.89 
99.44777777778 
39,740,455.56 
99.35113888889 
49,478,125.00 
98.95625000000 
49,478,125.00 
98.95625000000 
48,767,375.00 
97.53475000000 


RUN: 


CURR ACCR INT 
PRICE 


717,250.00 
UPRICE 
542,500.00 
UPRICE 
54,320.00 
UPRICE 
108,888.89 
UPRICE 
6,958.33 
UPRICE 


293,866.67 
SUNGARD 
100,000.00 
SUNGARD 
109,121.21 
SUNGARD 


354,900.00 
SUNGARD 
354,900.00 
SUNGARD 
3161, 329.545 
SUNGARD 
334,027.78 
SUNGARD 
276; 15'5's.56 
SUNGARD 
109,666.67 
SUNGARD 
109,666.67 
SUNGARD 
14,027.78 
SUNGARD 


06/02/06 


UNREALIZED 
SOURCE UNREALIZED 


3 


40 


PAG 


00:00: 





GAIN 
LOSS 


166.67 


-1,650.00 


=2,,408 33 


=3'; 583.33 


237,983.35 


=3'7.3:83).33 


-4,000.00 


-8,888.89 


-9,400.00 


=p O2iaiD0 


-7,812.50 
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C. rf Y) /-Cu0 UcN Tey OF SAN PoR’ AUNeCeL. Ss 
MR DANIEL D AD x aha 5 5 4 4 
INVESTMENT INVENTORY WITH MARKET VALUE 
(RPTMKT) 
INVESTMENTS OUTSTANDING AS OF 05/31/06 
MAJOR SORT KEY IS ICC# 

INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/ SHARES 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK 
41320 FMC DISCOUNT NOTES 313397U90 19 100 5.0500 25,000,000.00 
05/30/06 12/29/06 89 000 5.2055 24,253,020.83 
SUBTOTAL (Inv Type) 44 FMC DISCOUNT NOTES 10.23% (M) 4.8525 385,000,000.00 
4.9249 379,390,829.15 
41222 BANK AMERICA C P O660P1F55 £9 100 4.8300 50,000,000.00 
04/04/06 06/05/06 40 000 4.8705 49,584,083.33 
41223 BANK AMERICA C P 0660P1FD8 Lg 100 4.8350 50,000,000.00 
04/04/06 06/13/06 40 000 4.8809 49,529,930.56 
41224 BANK AMERICA C P O0660P1FT3 19 100 4.8650 50,000,000.00 
04/04/06 06/27/06 40 000 4.9209 49,432,416.67 
41310 US BANK CP 91160BG53 19 100 4.9900 25,000,000.00 
05/17/06 07/05/06 44 000 5.0241 24,830,201.39 
41313 UNION BANK CP 90485LG51 19 100 4.9800 25,000,000.00 
05/24/06 07/05/06 46 000 5.0091 24,854,750.00 
41283 BOA CP 0660P1GA3 19 100 5.0300 25,000,000.00 
05/12/06 07/10/06 40 000 5.0718 24,793,909.72 
41284 BOA CP 0660P1GE5 19) 100 5.0300 25,000,000.00 
05/12/06 07/14/06 40 000 5.0747 24,779,937. 50 
41293 BOA CP 0660P1GE5 19 100 5.0300 50,000,000.00 
05/15/06 07/14/06 40 000 5.0725 49,580, 833.33 
41294 BOA CP 0660P1GH8 19 100 5.0300 50,000,000.00 
05/15/06 07/17/06 40 000 5.0747 49:,559;,,875.00 
41309 UNION BANK CP 90485LGH5 LS 100 4.9900 25,000,000.00 
05/16/06 07/17/06 46 000 5.0333 24,785, 152-578 
41295 BOA CP 0660P1GJ4 Lg 100 5.0300 50,000,000.00 
05/15/06 07/18/06 40 000 5.0754 49,552,888.89 
41296 BOA CP 0660P1GK1 19 100 5.0300 50,000,000.00 
05/15/06 07/19/06 40 000 5.0761 49,545,902.78 
41285 UNION BANK CP 90485LG05 i9 100 4.9800 50,000,000.00 
05/12/06 07/24/06 46 000 5.0308 49,495,083.33 
41297 BOA CP 0660P1GQ08 1:9 100 5.0300 50,000,000.00 
05/15/06 07/24/06 40 000 5 .0'797 49,510; 9°72 .22 
41298 BOA CP 0660P1GR6 LO 100 5.0300 50,000,000.00 
05/15/06 07/25/06 40 000 5.0804 49,503,986.11 
41299 BOA CP 0660P1GS4 19 100 5.0300 50,000,000.00 
05/15/06 07/26/06 40 000 5.0811 49,497,000.00 
41300 BOA CP 0660P1GT2 19 100 5.0300 50,000,000.00 
05/15/06 07/27/06 40 000 5.0818 49,490,013.89 
41314 UNION BANK CP 90485LH19 19 LO On 4%. 991010 25,000,000.00 
05/24/06 08/01/06 46 000 5.0382 24,760,895. 83 
41286 UNION BANK CP 90485LHB7 19 100 4.9900 50,000,000.00 
05/12/06 08/11/06 46 000 5.0537 49,369,319.44 
SUBTOTAL (Inv Type) 81 COMMERCIAL PAPER DISC 21.34% (M) 4.9841 800,000,000.00 
5035 1927 4 oii ora 


(ee 3 ~ ———_—-———-. ~ —~ —— — -—-— 
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MARKET VALUE 
MARKET PRICE 
24,243,916.67 
96.97566666667 
381,233,086.13 
99.02158100000 


49,972,055.56 
99..944711131111 
49,916,166.67 
99'-'33.23333333.3 
49,818,361.11 
99.63672222222 
24,881,236.11 
99.52494444444 
24,881,236.11 
99.52494444444 
24,863,770.83 
99.45508333333 
24,849,798.61 
99.39919444444 
49,699,597.22 
99.39919444444 
49,678,638.89 
99.35727777778 
24,839,319.44 
99.35 727771778 
49,671,652.78 
99.34330555556 
49,664,666.67 
99)33'2933333333' 
49,629,736.11 
99.25947222222 
49,629,736.11 
99.25947222222 
49,622,750.00 
99.24550000000 
49,615,763.89 
99) 23152777778 
49,608,777.78 
99:°.21755555556 
ZA 183r 1958.33: 
99'..13'5833'33333 
49,497,083 .33 
98.99416666667 
195771245 .3:05r.55 
99.39053800000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
7,013.89 
SUNGARD 


389,083.34 
SUNGARD 
389,486.11 
SUNGARD 
391,902.78 
SUNGARD 
51,979 6L7 
SUNGARD 
27,666.67 
SUNGARD 
69,861.11 
SUNGARD 
69,861.11 
SUNGARD 
118,763.89 
SUNGARD 
118:, 763.89 
SUNGARD 
55,444.44 
SUNGARD 
118, 7-63'..89 
SUNGARD 
LES 1637.89 
SUNGARD 
13:8, 333.33 
SUNGARD 
1187-763 .89 
SUNGARD 
118,763.89 
SUNGARD 
118), 1635589 
SUNGARD 
1:1°3%,-7'63':8:9 
SUNGARD 

QT N22) 122 
SUNGARD 

ate p oe Sa eae bee 


SUNGARD 


06/02/06 
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UNREALIZED GAIN 
UNREALIZED 


LOSS 


.00 


-5,958.34 
-944.45 
=2,, 2180.56 
.00 


.00 
00 


00 
=, 207618 
00 
00 
=3',6810).:55 
.00 
.00 
-00 


.00 


=4 76D 9 Te 


=10),/847.22 
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INVEST 
NUMBER 


(RPTMKT) 


DESCRIPTION 
PURCHASE MATURITY DATE 


CVE th Y¥.-7-:¢ 
MR. D 


Oo U 
ANTIEL 


NT Y 


F 


DALY 


INVESTMENT INVENTORY 


SAN 
4 
WITH 


MARKET 


cS 5 5 4 4 


VALUE 


INVESTMENTS OUTSTANDING AS OF 05/31/06 
MAJOR SORT KEY IS ICC# 


CUSIP 


BANK 
BROK 


9497PS5BD1 19 


9497P5EP1 19 


06050GRR3 19 


9497P5HJ2 L'9) 


9497P5HK9 a) 


9497P5HL7 Lg 


9497P5JX9 a) 


9497P5IY7 rg 


06050GSK7 t'9 


9497P5HM5 19 


06050GSL5 19 


9497P5I5Z4 9 


06050GSW1 9 


06050GSV3 a9 


41259 WFB CD 
04/26/06 06/09/06 
41267 WFB CD 
05/08/06 06/13/06 
41236 BOA CD 
04/10/06 06/30/06 
41301 WFB CD 
05/15/06 07/03/06 
41302 WFB CD 
05/15/06 07/10/06 
41303 WFB CD 
05/15/06 07/11/06 
41315 WFB CD 
05/24/06 07/12/06 
41316 WFB CD 
05/24/06 07/14/06 
41287 BOA CD 
05/12/06 07/25/06 
41304 WFB CD 
05/15/06 07/25/06 
41288 BOA CD 
05/12/06 07/28/06 
41317 WFB CD 
05/24/06 07/31/06 
41312 BOA CD 
05/22/06 08/22/06 
41311 BOA CD 
05/19/06 08/23/06 
SUBTOTAL (Inv Type) 91 NEGOTIABLE C.D.'S 
40800 MISSION NATIONAL BANK 
07/16/05 07/16/06 
40973 MISSION AREA FED CR 
11/02/05 11/02/06 
SUBTOTAL (Inv Type) 1010 PUBLIC TIME DEPOSIT 


GRAND TOTAL 





ooo —_—__ ——__ — 


18.25% (M) 


FUND 
SAFE 


100 
000 
100 
000 


CPN RATE 
YTM TR 


5.0200 
5.0200 
5.0800 
5.0800 
5.0200 
5.0200 
5.0800 
5.0800 
5.0200 
5.0200 
5.1200 
5.1200 


5.0269 


3.8000 
3.8000 
3.0000 
3.0000 


3.4000 


PAR/SHARES 
BOOK 


50,000,000.00 
50,000,000.00 
40,000,000.00 
40,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
45,000,000.00 
45,000,000.00 
45,000,000.00 
45,000,000.00 
680,000,000.00 
680,000,000.00 


100,000.00 
100,000.00 
100,000.00 
100,000.00 
200,000.00 
200,000.00 


3754200000.00 
3719865590.53 


MARKET VALUE 
MARKET PRICE 


49,997,700.39 
99.99540077431 
39,998,757.22 
99.99689306097 
49,993,133 .94 
99.98626788900 
49,997,202.88 
99.99440575702 
49,996,612.87 
99.99322574681 
49,996,528.68 
99.99305736276 
49,996,813.50 
99.99362699328 
49,996,662.69 
99'. 99332538573 
49,999, 727.63 
99.99945525331 
49,995,352.46 
99.99070492771 
49,999,712.89 
99.99942578060 
49,995,384.26 
99.99076852307 
45,004,462.05 
100.0099156587 
45,004,290.70 
100.0095348823 


679,972,342.16 
99.99593300000 


99,366.25 
99.36625000000 
OF LAO 683 
97 T1983:333.33'3 


197,146.08 
98.57304200000 


3725645552.15 
99.23940000000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 


245,500.00 
SUNGARD 
133,339 .33 
SUNGARD 
356),.777'.78 
SUNGARD 
118,527.78 
SUNGARD 
118,527.78 
SUNGARD 
LS 527.78 
SUNGARD 
55,777.78 
SUNGARD 
55,777.78 
SUNGARD 
141,220.01 
SUNGARD 
18, 5275.78 
SUNGARD 
140, 227.522 
SUNGARD 
55,777.78 
SUNGARD 
64,000.00 
SUNGARD 
83,200.00 
SUNGARD 


06/02/06 


UNREALIZED 
UNREALIZED 


PAGE: 5 


00:00:40 


GAIN 
LOSS 


-2,299.61 
-1,242.78 
-6,866.06 
2 EDI be 
=3 987.13 
-3,4:721,..3:2 
-3,186.50 
ca rie) i ae St 

aA LPAI Nad 
-4,647.54 

=287 211 


-4,615.74 
4,462.05 


4,290.70 


85.75.2415 
=3'6,, 420.59 


76333). 715 


sa AAO fee bd 


-00 


1,658,016.56 
=2),63'9;, 661-165 
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SIRPT) 


INVSMT 
NO. 


SUBTOTAL 


a a a a 


40876 
40882 
40883 
40886 
40887 
40888 
40889 
41289 
41290 
41291 
41292 
41196 
41197 
41198 
41199 
41200 

41201 
41091 
40980 
41106 
41089 
41134 

4243'5 
41136 
41137 
41138 
41210 
41211 
41212 
41213 
41214 


DESCRIPTION 


TREASURY BILLS 912795XG1 
TREASURY BILLS 912795XG1 
TREASURY BILLS 912795XG1 
TREASURY BILLS 912795XK2 
TREASURY BILLS 912795XV8 
TREASURY BILLS S127 95YDT 
TREASURY BILLS 912795YD7 
TREASURY BILLS 91279 5¥D7 
TREASURY BILLS 912795YD7 
TREASURY BILLS 912795YD7 
TREASURY BILLS 912795VYF2 
(Inv Type) 11 TREASURY BILLS 


TREASURY NOTES 


T NOE (99.06) 
T NOE (99.06) 
T NOTE (99.55) 
T NOTE (99.55) 
T NOTE (99.55) 
T NOTE (99.5) 
T NOTE (98.27) 
T NOTE (98.27) 
T NOTE (98.27) 
T NOTE (98.27) 
T NOTE (98.20) 
T NOTE (98.20) 
T NOTE (98.20) 
T NOTE (98.20) 
T NOTE (98.20) 
T NOTE (98.20) 
T NOTE (98.19) 
T NOTE (98.205) 
T NOTE (99.12) 
T NOTE (99.30) 
T NOTE (99.27) 
T NOTE (99.27) 
T NOTE (99.27) 
T NOTE (99.27) 
T NOTE (99.27) 
TREASURY NOTES (99.21) 
T NOTE (99.21) 
T NOTE (99.21) 
T NOTE (99.21) 
T NOTE (99.21) 


912828CM0 
912828CM0 
912828CMO 
912828CMO0 
912828CM0 
912828CM0 
912828CMO0O 
912828BP4 
912828BP4 
912828BP4 
912828BP4 
912828DF4 
912828DF4 
912828DF4 
912828DF4 
912828DF4 
912828DF4 
912828DJ6 
912828DY3 
912828EP1 
912828EU0 
912828EY2 
912828EY2 
912828EY2 
912828EY2 
912828EY2 
912828EZ9 
912828EZ9 
912828EZ9 
912828EZ9 
912828EZ9 


ESTMENT I 


IN V NVENTORY 
INVESTMENTS OUTSTANDING AS OF 5/31/06 
MAJOR SORT KEY IS ICC# 


SETTLEMENT DATE BASIS 


FUND 
NO. 


1001 
3626 
9908 
1001 
9911 
9912 
3625 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 
100 


MATURITY PURCHASE 
(TICKER) DATE 

06/15/06 12/21/05 
06/15/06 12/23/05 
06/15/06 12/23/05 
07/06/06 02/21/06 
09/14/06 03/29/06 
11/09/06 05/11/06 
11/09/06 05/11/06 
11/09/06 05/11/06 
11/09/06 05/11/06 
11/09/06 05/11/06 
11/24/06 05/26/06 

9.98% (C) 

06/30/06 09/22/05 
06/30/06 09/23/05 
06/30/06 09/23/05 
06/30/06 09/26/05 
06/30/06 09/26/05 
06/30/06 09/26/05 
06/30/06 09/26/05 
11/15/06 05/15/06 
11/15/06 05/15/06 
11/15/06 05/15/06 
11/15/06 05/15/06 
12/31/06 03/29/06 
12/31/06 03/29/06 
12/31/06 03/29/06 
12/31/06 03/29/06 
12/31/06 03/29/06 
12/31/06 03/29/06 
01/31/07 01/31/06 
06/30/07 11/14/05 
11/30/07 02/08/06 
01/31/08 01/31/06 
02/29/08 02/28/06 
02/29/08 02/28/06 
02/29/08 02/28/06 
02/29/08 02/28/06 
02/29/08 02/28/06 
03/31/08 03/31/06 
03/31/08 03/31/06 
03/31/08 03/31/06 
03/31/08 03/31/06 
03/31/08 03/31/06 





—E—>————— oe 


000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 


CUPN 
RATE 


TRDNG 
YIELD 


S7..952 
97.977 
Ds 977 
98.328 
97.822 
97.564 
97.564 
97.564 
97.564 


99: 51:'7'6 
99) 172 
99-172 
99.164 
99.164 
99.164 
99.141 
98.832 
98.832 
98). 83:2 
98.832 
99.346 
99.346 
99) .:33;9 
99:53:39 
99.343 
919). 343 
98.586 
98.629 
995375 
99.922 
99753828 
99.828 
99.828 
99.828 
99.828 
99.656 
99.656 
99.656 
99.656 
99.656 


RUN: 


PAR VALUE 
SHARES 


10,000,000.00¢ 

25,000,000.00 
30,000,000.00 
10,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
20,000,000.00 
35,000,000.00 


50,000,000.00 
10,000,000.00 

2,000,000.00 
10,000,000.00 
35,000,000.00 

5,000,000.00 
30,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
25,000,000.00 
25,000,000.00 
20,000,000.00 
25,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 





BOOK VALUE 


9,795,155.56 
24,494,312.50 
29,393,175.00 
9,832,750.00 
48,910,888.89 
48,782,243.06 
48,782,243.06 
48,782,243.06 
48, 782,243.06 
19,512,897.22 
34,148,012.50 


49,587,890.63 
9, 92t7 ,, £87.50 
1,983,437.50 
9,916,406.25 
34,707,421.88 
4,958,203.13 
29,742,187.50 
49,416,015.63 
49,416,015.63 
49,416,015.63 
49,416,015.63 
49,673,234.63 
49,673 ,234.63 
49,669,328.38 
49,669,328.38 
49,671,281.51 
49,672,282. 52 
24,646,484.38 
24,657,226.56 
19,875,000.00 
24,980,583.50 
U4, D4, 2U8.. 75 
2459745, 218). 75 
14°, 974, 21675 
14, 974228075 
V4), O74; 2185.15 
49,828,125.00 
49,828,125.00 
49,828,125.00 
49,828,125.00 
49,828,125.00 
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(SIRPT) 


a de ee a oo 


INVSMT 
NO. 


SUBTOTAL 


bo ee a i oo a oe 


40876 
40882 
40883 
40886 
40887 
40888 
40889 
41289 
41290 
41291 
41292 
41196 
41197 
41198 
41199 
41200 
41201 
41091 
40980 
41106 
41089 
41134 
41135 
41136 
41137 
41138 
41210 
41211 
41212 
41213 
41214 


DESCRIPTION 

TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 


TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 


(Inv Type) 


TREASURY NOTES 


T NOE (99.06) 
T NOE (99.06) 
T NOTE (99.55) 
T NOTE (99.55) 
T NOTE (99.55) 
T NOTE (99.5) 
T NOTE (98.27) 
T NOTE (98.27) 
T NOTE (98.27) 
T NOTE (98.27) 
T NOTE (98.20) 
T NOTE (98.20) 
T NOTE (98.20) 
T NOTE (98.20) 
T NOTE (98.20) 
T NOTE (98.20) 
T NOTE (98.19) 
T NOTE (98.205) 
T NOTE (99.12) 
T NOTE (99.30) 
T NOTE (99.27) 
T NOTE (99.27) 
T NOTE (99.27) 
T NOTE (99.27) 
T NOTE (99.27) 
TREASURY NOTES (99.21) 
T NOTE (99.21) 
T NOTE (99.21) 
T NOTE (99.21) 
T NOTE (99.21) 


11 TREASURY BILLS 


Cir ass fos UN: Tok O |} SAN FRANC I 
MR DANIEL DAL Y 4 5 5 4 
INVESTMENT INVENTORY 
INVESTMENTS OUTSTANDING AS OF 5/31/06 
MAJOR SORT KEY IS ICC# 


SETTLEMENT DATE BASIS 


FUND MATURITY PURCHASE SAF/ 

CUSIP NO (TICKER) DATE PURP 
912795XxXG1 100 06/15/06 12/21/05 000 
912795XG1 100 06/15/06 12/23/05 000 
912795XG1 100 06/15/06 12/23/05 900 
912795XK2 100 07/06/06 02/21/06 000 
912795XV8 100 09/14/06 03/29/06 000 
912795YD7 100 11/09/06 05/11/06 000 
912795YD7 100 11/09/06 05/11/06 000 
912795YD7 100 11/09/06 05/11/06 000 
912795YD7 100 11/09/06 05/11/06 000 
912795YD7 100 11/09/06 05/11/06 000 
912795YF2 100 11/24/06 05/26/06 000 

9.98%(C) 

912828CM0 1001 06/30/06 09/22/05 000 
912828CM0 3626 06/30/06 09/23/05 000 
912828CM0 9908 06/30/06 09/23/05 000 
912828CM0 1001 06/30/06 09/26/05 000 
912828CM0 9911 06/30/06 09/26/05 000 
912828CM0 9912 06/30/06 09/26/05 000 
912828CM0 3625 06/30/06 09/26/05 000 
912828BP4 100 11/15/06 05/15/06 000 
912828BP4 100 11/15/06 05/15/06 000 
912828BP4 100 11/15/06 05/15/06 000 
912828BP4 100 11/15/06 05/15/06 000 
912828DF4 100 12/31/06 03/29/06 000 
912828DF4 100 12/31/06 03/29/06 000 
912828DF4 100 12/31/06 03/29/06 000 
912828DF4 100 12/31/06 03/29/06 000 
912828DF4 100 12/31/06 03/29/06 000 
912828DF4 100 12/31/06 03/29/06 000 
912828DJ6 100 01/31/07 01/31/06 000 
912828DY3 100 06/30/07 11/14/05 000 
912828EP1 100 11/30/07 02/08/06 000 
912828EU0 100 01/31/08 01/31/06 000 
912828EY2 100 02/29/08 02/28/06 000 
912828EY2 100 02/29/08 02/28/06 000 
912828EY2 100 02/29/08 02/28/06 000 
912828EY2 100 02/29/08 02/28/06 000 
912828EY2 100 02/29/08 02/28/06 000 
912828EZ9 100 03/31/08 03/31/06 000 
912828EZ9 100 03/31/08 03/31/06 000 
912828EZ9 100 03/31/08 03/31/06 000 
912828EZ9 100 03/31/08 03/31/06 000 
912828EZ9 100 03/31/08 03/31/06 000 


TRDNG 
YIELD 


97.564 
97.564 
97.566 


99.176 
99 172 
99.172 
99.164 
99.164 
99.164 
99.141 
98.832 
98.832 
98.832 
98.832 
99.346 
99.346 
99: <3'3;9 
99.339 
99.343 
99.343 
98.586 
98.629 
99:33:75 
99: 922 
99.828 
99.828 
99.828 
99.828 
99.828 
99.656 
99.656 
99.656 
99.656 
99.656 


RUN: 


PAR VALUE 
SHARES 


10,000,000.00 
25,000,000.00 
30,000,000.00 
10,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
20,000,000.00 
35,000,000.00 


50,000,000.00 
10,000,000.00 

2,000,000.00 
10,000,000.00 
35,000,000.00 

5,000,000.00 
30,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
25,000,000.00 
25,000,000.00 
20,000,000.00 
25,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 


06/02/06 


PAGE: 1 


00:00:38 


BOOK VALUE 


9,795, 155'..56 
24,494,312.50 
29,393,175.00 

9,832,750.00 
48,910,888.89 
48,782,243.06 
48,782,243.06 
48,782,243.06 
48,782,243.06 
19,512,897 22 
34,148,012.50 


49,587,890.63 
9: 927,187.50 
1,983,437.50 
9,916,406.25 
34,707,421.88 
4,958,203.13 
29,742,187.50 
49,416,015.63 
49,416,015.63 
49,416,015.63 
49,416,015.63 
49,673,234.63 
49,673 ,234.63 
49,669,328.38 
49,669,328.38 
49,671,281.51 
49,671,281.51 
24,646,484.38 
24,657,226:..56 
19,875,000.00 
24,980,583.50 
14,974,218.75 
14,974,218.75 
14,974, 218.75 
14,974,218.75 
V4) 974), 21:8:.1.5 
49,828,125.00 
49,828,125.00 
49,828,125.00 
49,828,125.00 
49,828,125.00 
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(SIRPT) 


INVSMT 
NO. 

A 41215 

A 41216 

A 4207 


SUBTOTAL 


41102 
41154 
40877 
41307 
41321 


PP pp py 


SUBTOTAL 


A 41175 
A 41242 
A 41308 


SUBTOTAL 


Ady. 
41173 
41231 
41243 
41233 
41305 
41306 
41319 
41320 


PPP PP Pp Pp pp 


SUBTOTAL 


41222 
41223 
41224 
41310 
41313 
41283 
41284 
41293 
41294 
41309 


a a a 


Conk wert 
MR 
DESCRIPTION CUSIP 
T NOTE (99.21) 912828EZ9 
T NOTE (99.21) 912828EZ9 
T NOTE (99.21) 912828EZ9 
(Inv Type) 12 TREASURY NOTES 


FNMA DISCOUNT NOTES 313589XS7 
FANNIE MAE 313589XKU2 
FNMA DISCOUNT NOTES 313589YT4 
FNMA DISCOUNT NOTES 313589ZL0 
FNMA DISCOUNT NOTES 313588CFO 


(Inv Type) 41 FNMA DISCOUNT NOTES 


FEDERAL HOME LOAN DISC N 313385XU5 
FEDERAL HOME LOAN DISC N 313385YY6 
FEDERAL HOME LOAN DISC N 3133852ZH2 


(Inv Type) 43 FEDERAL HOME LOAN DISC NOTES 


/ CC O40UN' TY OF SAN FRANC I 
DANIEL DALY 4.,'5 5.54 
INVESTMENT INVENTORY 
INVESTMENTS OUTSTANDING AS OF 5/31/06 
MAJOR SORT KEY IS ICC# 
SETTLEMENT DATE BASIS 
FUND MATURITY PURCHASE SAF/ CUPN TRDNG 
NO. (TICKER) DATE PURP RATE YIELD 
100 03/31/08 03/31/06 000 4.625 4.807 
100 03/31/08 03/31/06 000 4.625 4.807 
100 03/31/08 03/31/06 000 4.625 4.807 
32.37% (C) 3.613 4.723 
100 06/05/06 02/07/06 000 4.530 4.598 
100 06/07/06 03/09/06 000 4.650 4.705 
3624 06/30/06 09/22/05 000 3.880 4.001 
100 07/17/06 05/16/06 000 4.900 4.942 
100 02/23/07 05/31/06 000 5.010 5.204 
5.33% (C) 4.763 4.852 
100 06/07/06 03/17/06 000 4.640 4.690 
100 07/05/06 04/12/06 000 4.800 4.854 
100 07/14/06 05/16/06 000 4.910 4.950 
2\..53%(C) 4.808 4.853 


FREDDIE MAC 313397YA3 
FREDDIE MAC 313397YA3 
FREDDIE MAC 313:3'9'7YA3 
FMC DISCOUNT NOTES 313397ZE4 
FMC DISCOUNT NOTES 313397Z2M6 
FEDL HOME LN MTG CORP DI 313397B91 
FEDL HOME LN MTG CORP DI 313397B91 
FMC DISCOUNT NOTES 313397038 
FMC DISCOUNT NOTES 313397U90 


(Inv Type) 44 FMC DISCOUNT NOTES 


BANK AMERICA C P O660P1F55 
BANK AMERICA C P 0660P1FD8 
BANK AMERICA C P O0660P1FT3 
US BANK CP 91160BG53 
UNION BANK CP 90485LG51 
BOA CP 0660P1GA3 
BOA CP 0660P1GE5 
BOA CP 0660P1GE5 
BOA CP 0660P1GH8 
UNION BANK CP 90485LGH5 








100 06/13/06 03/15/06 000 4.680 4.735 
100 06/13/06 03/15/06 000 4.680 4.735 
100 06/13/06 04/07/06 000 4.730 4.772 
100 07/11/06 04/12/06 000 4.810 4.869 
100 07/18/06 04/10/06 000 4.790 4.854 
100 08/15/06 05/16/06 000 4.935 4.997 
100 08/15/06 05/16/06 000 4.935 4.997 
100 11/21/06 05/30/06 000 5.050 5.177 
100 12/29/06 05/30/06 000 5.050 5.206 

10.20% (C) 4.852 4.925 
100 06/05/06 04/04/06 000 4.830 4.871 
100 06/13/06 04/04/06 000 4.835 4.881 
100 06/27/06 04/04/06 000 4.865 4.921 
100 07/05/06 05/17/06 000 4.990 5.024 
100 07/05/06 05/24/06 000 4.980 5.009 
100 07/10/06 05/12/06 000 5.030 5.072 
100 07/14/06 05/12/06 000 5.030 5.075 
100 07/14/06 05/15/06 000 5.030 5.073 
100 07/17/06 05/15/06 000 5.030 5.075 
100 07/17/06 05/16/06 000 4.990 5.033 


98.515 
98.838 
96:59:72) 


98.943 
98.880 
9:9), /195 


98.830 
98.830 
99)..12:0 
98.798 
98.683 
98.753 
98753 
97.545 
97.012 


991-168 
99.060 
98.865 
99) 3/27: 
995419 
99.176 
99)712:0 
99.162 
99.120 
99/5143: 


RUN: 


PAR VALUE 
SHARES 


50,000,000.00 


50,000,000.00 
50,000,000.00 
1,212,000,000.00 
50,000,000.00 
50,000,000.00 
2,000,000.00 
50,000,000.00 


50,000,000.00 


30,000,000.00 
15,000,000.00 
50,000,000.00 


35,000,000.00 
35,000,000.00 
50,000,000.00 
50,000,000.00 
40,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
25,000,000.00 


50,000,000.00 
50,000,000.00 
50,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
50,000,000.00 
50,000,000.00 
25,000,000.00 


06/02/06 





BOOK VALUE 

49,828,125.00 
49,828,125.00 
49,828,125.00 


49 ,25:7',,583..3'3 
49,418,750.00 

1,939,428.89 
49,578,055.56 
48,135,166.67 


2:9,682,,933:533 
14,832,000.00 
49,597,652.78 


34,590,500.00 
34,590,500.00 
49,559,847.22 
49,398,750.00 
39,473,100.00 
49.5376, 2510 283 
49,376,270.83 
48,772,569.44 
24,253,020. 83 


49,584,083.33 
49,529,930.56 
49,432,416.67 
24,830,201.39 
24,854,750.00 
24,793,909). 72 
24,779, 937.50 
49,580, 833.33 
49,559,875.00 
24,785), 152). 7:8 
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SUBTOTAL 


A 40800 
A 40973 


SUBTOTAL 


DESCRIPTION 


UNION BANK CP 
BOA CP 
BOA CP 
BOA CP 


BOA CP 


UNION BANK CP 
UNION BANK CP 


(Inv Type) 
WFB CD 
WFB CD 
BOA CD 
WFB CD 
WFB CD 
WFB CD 
WFB CD 
WFB CD 
BOA CD 
WFB CD 
BOA CD 
WFB CD 
BOA CD 
BOA CD 
(Inv Type) 


MISSION NATIONAL BANK 
MISSION AREA FED CR 


(Inv Type) 





81 COMMERCIAL 


91 NEGOTIABLE C.D.'S 


1010 PUBLIC TIME DEPOSIT 


Clty Ys / C.07U_ NT X OF SAN FRANC I 


MR DANIEL DA’.O: ¥ 415-55 4 

INVESTMENT INVENTORY 

INVESTMENTS OUTSTANDING AS OF 5/31/06 

MAJOR SORT KEY IS ICC# 
SETTLEMENT DATE BASIS 

FUND MATURITY PURCHASE SAF/ CUPN TRDNG 
CUSIP NO (TICKER) DATE PURP RATE YIELD 
0660P1GJ4 100 07/18/06 05/15/06 000 5.030 5.075 
0660P1GK1 100 07/19/06 05/15/06 000 5.030 5.076 
90485LGQ5 100 07/24/06 05/12/06 000 4.980 5.031 
0660P1GQ8 100 07/24/06 05/15/06 000 5.030 5.080 
0660P1GR6 100 07/25/06 05/15/06 000 5.030 5.080 
0660P1GS4 100 07/26/06 05/15/06 000 5.030 5.081 
0660P1GT2 100 07/27/06 05/15/06 000 5.030 5.082 
90485LH19 100 08/01/06 05/24/06 000 4.990 5.038 
90485LHB7 100 08/11/06 05/12/06 000 4.990 5.054 
PAPER DISC 21...30% (GC) 4.984 5.032 
9497P5BD1 100 06/09/06 04/26/06 000 4.910 4.910 
9497P5EP1 100 06/13/06 05/08/06 000 5.000 5.000 
06050GRR3 100 06/30/06 04/10/06 000 4.940 4.940 
9497P5HJ2 100 07/03/06 05/15/06 000 5.020 5.020 
9497P5HK9 100 07/10/06 05/15/06 000 5.020 5.020 
9497P5HL7 100 07/11/06 05/15/06 000 5.020 5.020 
9497P5I5X9 100 07/12/06 05/24/06 000 5.020 5.020 
9497P53SY7 100 07/14/06 05/24/06 000 5.020 5.020 
06050GSK7 100 07/25/06 05/12/06 000 5.080 5.080 
9497P5HM5 100 07/25/06 05/15/06 000 5.020 5.020 
06050GSL5 100 07/28/06 05/12/06 000 5.080 5.080 
9497P5J3Z4 100 07/31/06 05/24/06 000 5.020 5.020 
06050GSW1 100 08/22/06 05/22/06 000 5.120 5.120 
06050GSV3 100 08/23/06 05/19/06 000 5.120 5.120 
18.28% (C) 5,027 5.027 
100 07/16/06 07/16/05 000 3.800 3.800 
100 11/02/06 11/02/05 000 3.000 3.000 


-01%(C) 3.400 3.400 
REPORT TOTALS 
ASSETS 


FIXED 4.487 4.881 


99.106 
99.092 
98.990 
99.022 
99.008 
98.994 
98.980 
99.044 
98:37:39 


100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 


100.000 
100.000 


RUN: 


PAR VALUE 
SHARES 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
25,000,000.00 
50,000,000.00 


50,000,000.00 
40,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
45,000,000.00 
45,000,000.00 


100,000.00 
100,000.00 


06/02/06 


PAGE: 3 
00:00:38 


BOOK VALUE 

49,552,888.89 
49,545,902.78 
49,495,083 .33 
49,510,972.22 
49,503,986.11 
49,497,000.00 
49,490,013.89 
24,760,895. 83 
49,369,319.44 


50,000,000.00 
40,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
45,000,000.00 
45,000,000.00 


100,000.00 
100,000.00 
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1 Chiat) iC O UN T ¥ OF SAN FRAN ¢C.i-S:¢c 0 
MiRe ss DANIEL DALY 415-554-4487 
(SIRPT) INVESTMENT INVENTORY 
INVESTMENTS OUTSTANDING AS OF 5/31/06 
MAJOR SORT KEY IS BANK 


SETTLEMENT DATE BASIS 


PAGE: 1 
RUN: 06/02/06 00:00:38 


INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 

NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
A 40800 MISSION NATIONAL BANK 100 07/16/06 07/16/05 000 3.800 3.800 100.000 100,000.00 100,000.00 
A 40973 MISSION AREA FED CR 100 11/02/06 11/02/05 000 3.000 3.000 100.000 100,000.00 100,000.00 
SUBTOTAL (Bank Code) 19 BANK OF NEW YORK 100.00%(C) 3.400 3.400 100.000 200,000.00 200,000.00 


REPORT TOTALS ===> = S>S>SS=> ==>>>>> i — 2 ee 
ASSETS FIXED 3.400 3.400 100.000 200,000.00 200,000.00 
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Garry. / C-O-U Now? x OF SAN FRANCISCO 


MR. DANIEL DAL Y 415-5 54-44 8 7 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 1 
05/01/06 TO 05/31/06 RUN: 06/02/06 00:00:36 


SETTLEMENT DATE BASIS 
FUNDS: 003625, 000100, 001001 


INV # DESCRIPTION/ POOL# BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
USER MEMO CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 
40878 FEDL HOME LN MTG CORP 19 43 05/31/06 05/31/06 MAT 3.870 -7,000,000.00 -6,811,122.50 -188,877.50 
amy 06/01/06 05/31/06 3.977 7,000,000.00 
40890 FNMA DISCOUNT NOTES 19 87 05/08/06 05/08/06 MAT 3.870 -16,000,000.00 -15,614,720.006 -385,280.00 
amy 06/01/06 05/08/06 3.965 16,000,000.00 
40921 T NOTE (98.25) 19 05/15/06 05/15/06 AMRT 2.000 611,328.12 
amy 06/01/06 05/15/06 4.033 -611,328.12 
40 05/15/06 MAT 2.000 -50,000,000.00 -50,000,000.00 -500,000.00 
amy 06/01/06 05/15/06 4.033 50,500,000.00 
40922 T NOTE (98.25) 19 05/15/06 05/15/06 AMRT 2.000 614/132). 82 
amy 06/01/06 05/15/06 4.033 -61,132.81 
40 05/15/06 MAT 2.000 -5,000,000.00 -5,000,000.00 -50,000.00 
amy 06/01/06 05/15/06 4.033 5,050,000.00 
41041 T NOTE (99.03) 19 05/15/06 05/15/06 AMRT 2.000 230,468.75 
amy 06/01/06 05/15/06 4.228 -230,468.75 
43 05/15/06 MAT 2.000 -25,000,000.00 -25,040,055.25 -209,944.75 
amy 06/01/06 05/15/06 4.228 25,250,000.00 
41044 T NOTE (99.4) 19 05/15/06 05/15/06 AMRT 2.000 453,125.00 
amy 06/01/06 05/15/06 4.204 -453,125.00 
40 05/15/06 MAT 2.000 -50,000,000.00 -50,082,872.93 -417,127.07 
amy 06/01/06 05/15/06 4.204 50,500,000.00 
41051 TREASURY BILLS 19 87 05/11/06 05/11/06 MAT 4.085 -25,000,000.00 -24,585,826.39 -414,173.61 
amy 06/01/06 05/11/06 4.154 25,000,000.00 
41056 TREASURY BILLS 19 43 05/11/06 05/11/06 MAT 4.090 -25,000,000.00 -24,596,680.56 -403,319.44 
amy 06/01/06 05/11/06 4.157 25,000,000.00 
41057 TREASURY BILLS 19 43 05/11/06 05/11/06 MAT 4.090 -25,000,000.00 -24,596,680.56 -403,319.44 
amy 06/01/06 05/11/06 4.157 25,000,000.00 
41101 FMC DISCOUNT NOTES 19 43 05/09/06 05/09/06 MAT 4.515 -17,000,000.00 -16,803, 848.33 -196,151.67 
amy 06/01/06 05/09/06 4.568 17,000,000.00 
41103 FMC DISCOUNT NOTES 19 43 05/09/06 05/09/06 MAT 4.515 -50,000,000.00 -49,429,354.17 -570,645.83 
amy 06/01/06 05/09/06 4.567 50,000,000.00 
41106 T NOTE (99.12) 19 11/30/07 05/31/06 INTR 4.250 -163,461.54 -261,538.46 
amy 05/31/06 06/01/06 05/31/06 4.612 425,000.00 
41119 FEDERAL HOME LOAN DISC 19 45 05/12/06 05/12/06 MAT 4.510 -10,000,000.00 -9,891,008.33 -108,991.67 
amy 06/01/06 05/12/06 4.560 10,000,000.00 
41144 FEDERAL HOME LOAN DISC 19 40 05/24/06 05/24/06 MAT 4.590 -25,000,000.00 -24,738,625.00 -261,375.00 
amy 06/01/06 05/24/06 4.638 25,000,000.00 
41149 UNION BK CD 19 46 05/08/06 05/08/06 MAT 4.650 -20,000,000.00 -20,000,000.00 -162,750.00 
amy 06/01/06 05/08/06 4.650 20,162,750.00 
41153 bank america cp 19 40 05/02/06 05/02/06 MAT 4.655 -50,000,000.00 -49,637, 944.44 -362,055.56 
amy 06/01/06 05/02/06 4.689 50,000,000.00 
41155 FEDERAL HOME LOAN DISC 19 40 05/24/06 05/24/06 MAT 4.600 -40,000,000.00 -39,606,444.44 -393,555.56 
amy 06/01/06 05/24/06 4.646 40,000,000.00 
41156 FEDERAL HOME LOAN DISC 19 40 05/12/06 05/12/06 MAT 4.560 -30,000,000.00 -29,753,000.00 -247,000.00 


amy 06/01/06 05/12/06 4.598 30,000,000.00 
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* ACTIVE TRANSACTIONS * 


INV # DESCRIPTION/ POOL# 
USER MEMO 

41157 FEDERAL HOME LOAN DISC 
amy 

41159 BANK AMERICA CP 
amy 

41170 U S BANK CP 
amy 

41202 WELLS FAGO N C D 
amy 

41203 WELLS FARGO N C D 
amy 

41204 UNION BANK C P 
amy 

41205 WELLS FARGO N C D 
amy 

41206 WELLS N C D 
amy 

41209 US BANK CP 
amy 

41218 WELLS FARGO N C D 
amy 

41219 BANK AMERICA C P 
amy 

41220 UNION BANK C P 
amy 

41221 UNION BANK C P 
amy 

41225 FNMA DISCOUNT NOTES 
amy 

41226 FNMA DISCOUNT NOTES 
amy 

41227 UNION BK CP 
amy 

41228 FNMA DISCOUNT NOTES 
amy 

41229 FNMA DISCOUNT NOTES 
amy 

41230 FNMA DISCOUNT NOTES 
amy 

41234 FEDERAL HOME LOAN DISC 
amy 

41235 BOA CD 
amy 

41238 WFB CD 
amy 


M R 
BANK BROK 
CASH DATE 

19 40 

19 40 

9) 44 

19 41 

19 41 

Lo 46 

9 41 

19 41 

19 44 

19 41 

19 40 

19 46 

9 46 

19 40 

19 87 

19 46 

19 40 

ak) 40 

19 40 

TKS. 87 

ate) 40 

19 46 


FRANCIS 
15-554- 
FIXED INCOME 


001001 


PAR VALUE 
ORIGINAL FACE 


-20,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-25,000,000.00 
-50,000,000.00 
-40,000,000.00 
-35,000,000.00 
-50,000,000.00 
-10,000,000.00 
-25,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-40,000,000.00 
-50,000,000.00 


-50,000,000.00 


J/counTyY OF SAN 
DANI L DALY 4 
DETAIL TRANSACTION REPORT - 

05/01/06 TO 05/31/06 

SETTLEMENT DATE BASIS 
FUNDS: 003625, 000100, 
MATURITY TRADE/ TXN COUPON 

/ENTRY SETTLE TYP YIELD 

05/26/06 05/26/06 MAT 4.600 
06/01/06 05/26/06 4.647 
05/16/06 05/16/06 MAT 4.725 
06/01/06 05/16/06 4.765 
05/10/06 05/10/06 MAT 4.690 
06/01/06 05/10/06 4.724 
05/11/06 05/11/06 MAT 4.770 
06/01/06 05/11/06 4.770 
05/12/06 05/12/06 MAT 4.770 
06/01/06 05/12/06 4.770 
05/30/06 05/30/06 MAT 4.760 
06/01/06 05/30/06 4.799 
05/02/06 05/02/06 MAT 4.770 
06/01/06 05/02/06 4.770 
05/16/06 05/16/06 MAT 4.770 
06/01/06 05/16/06 4.770 
05/11/06 05/11/06 MAT 4.760 
06/01/06 05/11/06 4.787 
05/22/06 05/22/06 MAT 4.810 
06/01/06 05/22/06 4.810 
05/31/06 05/31/06 MAT 4.820 
06/01/06 05/31/06 4.858 
05/16/06 05/16/06 MAT 4.730 
06/01/06 05/16/06 4.756 
05/15/06 05/15/06 MAT 4.730 
06/01/06 05/15/06 4.756 
05/12/06 05/12/06 MAT 4.660 
06/01/06 05/12/06 4.683 
05/15/06 05/15/06 MAT 4.680 
06/01/06 05/15/06 4.704 
05/11/06 05/11/06 MAT 4.730 
06/01/06 05/11/06 4.752 
05/15/06 05/15/06 MAT 4.660 
06/01/06 05/15/06 4.683 
05/15/06 05/15/06 MAT 4.660 
06/01/06 05/15/06 4.683 
05/02/06 05/02/06 MAT 4.620 
06/01/06 05/02/06 4.635 
05/12/06 05/12/06 MAT 4.640 
06/01/06 05/12/06 4.659 
05/31/06 05/31/06 MAT 4.860 
06/01/06 05/31/06 4.860 
05/01/06 05/01/06 MAT 4.760 
06/01/06 05/01/06 4.760 


Cc Oo 


4 8 7 


BOOK VALUE 
PREM / (DISC) 


-19,798,111.12 
-49,580,000.00 
-49,635,222.22 
-50,000,000.00 
-50,000,000.00 
-49,596,722.22 
-50,000,000.00 
-50,000,000.00 
-49,722,333.33 
-25,000,000.00 
-49,611,722.22 
=39,779;,266.67 
-34,811,456.94 
-49,754,055.56 
-9,948,000.00 
-24,881,750.00 
-49,754,055.56 
-49,754,055.56 
-49,839,583.33 
=39),83'5:;, 022.22 


-50,000,000.00 


-50,000,000.00 


RUN: 


(INTEREST) 
AMORT/ (ACCRET) 


-201,888.89 
-420,000.00 
-364,777.78 
=278,250.00 
-284,875.00 
=-403,277.78 
=21:8 625.00 
-311,375.:00 
-277,666.67 
-173,694.44 
-388,277.78 
=220:77 73:32:33 
-188,543.06 
-245,944.44 

-52,000.00 
-118,250.00 
-245,944.44 
-245,944.44 
-160,416.67 
-164,977.78 
-344,250.00 


-138, 833.33 


06/02/06 


PAGE: 2 
00:00:36 


(GAIN) /LOSS 
SETTLEMENT 


20,000,000.00 
50,000,000.00 
50,000,000.00 
50,278,250.00 
50,284,875.00 


50,000,000.00 
50,218,,625.00 
50, 322.,,.3:75:0'0 
50,000,000.00 
25,173,694.44 
50,000,000.00 
40,000,000.00 
35,000,000.00 
50,000,000.00 
10,000,000.00 
25,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
40,000,000.00 
50,344,250.00 


50, 13'8,/833'. 33 
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* ACTIVE TRANSACTIONS * 


amy 
41252 
amy 
41253 
amy 
41254 
amy 
41255 
amy 
41256 
amy 
41257 
amy 
41258 
amy 
41260 
amy 


amy 
41261 
amy 


amy 


DESCRIPTION/ POOL# 
MEMO 


WFB CD 

FEDERAL HOME LOAN DISC 
FEDERAL HOME LOAN DISC 
BOA CP 

BOA CP 

BOA CP 

BOA CP 

FNMA DISCOUNT NOTES 
FEDERAL HOME LOAN DISC 
FMC DISCOUNT NOTES 

FMC DISCOUNT NOTES 
WELLS CP 

WELLS CP 

WELLS CP 

WFB CD 

WFB CD 

UNION BANK CP 

WFB CD 


WFB CP 


WFB CP 


~ 


C 





Lotey =/)CrOsuU 


M R 
BANK BROK 
CASH DATE 

19 46 

19 40 

19 40 

19 40 

19 40 

Lg 40 

19 40 

19 89 

1:9 89 

19 40 

ane) 45 

19 41 

19) 41 

a9) 41 

19 41 

LY 41 

19 46 

9 41 

19 41 

41 

9, 41 

41 


NT: ¥ OF 


DANIEL DALY 


SAN 
4 


DETAIL TRANSACTION REPORT - 
05/31/06 
SETTLEMENT DATE BASIS 


05/01/06 
FUNDS: 003625, 


MATURITY TRADE/ 


TO 


000100, 


TXN COUPON 


/ENTRY SETTLE TYP YIELD 
05/05/06 05/05/06 MAT 4.760 
06/01/06 05/05/06 4.760 
05/10/06 05/10/06 MAT 4.650 
06/01/06 05/10/06 4.667 
05/10/06 05/10/06 MAT 4.650 
06/01/06 05/10/06 4.667 
05/10/06 05/10/06 MAT 4.785 
06/01/06 05/10/06 4.800 
05/10/06 05/10/06 MAT 4.785 
06/01/06 05/10/06 4.800 
05/10/06 05/10/06 MAT 4.785 
06/01/06 05/10/06 4.800 
05/10/06 05/10/06 MAT 4.785 
06/01/06 05/10/06 4.800 
05/15/06 05/15/06 MAT 4.680 
06/01/06 05/15/06 4.696 
05/12/06 05/12/06 MAT 4.665 
06/01/06 05/12/06 4.680 
05/16/06 05/16/06 MAT 4.700 
06/01/06 05/16/06 A. FAT 
05/16/06 05/16/06 MAT 4.702 
06/01/06 05/16/06 4.719 
05/01/06 05/01/06 MAT 4.730 
06/01/06 05/01/06 4.738 
05/01/06 05/01/06 MAT 4.730 
06/01/06 05/01/06 4.738 
05/01/06 05/01/06 MAT 4.730 
06/01/06 05/01/06 4.738 
05/16/06 05/16/06 MAT 4.820 
06/01/06 05/16/06 4.820 
05/30/06 05/30/06 MAT 4.880 
06/01/06 05/30/06 4.880 
05/24/06 05/24/06 MAT 4.800 
06/01/06 05/24/06 4.819 
05/16/06 05/16/06 MAT 4.830 
06/01/06 05/16/06 4.830 
05/15/06 05/01/06 PURC 4.850 
05/08/06 05/01/06 4.859 
05/15/06 MAT 4.850 
06/01/06 05/15/06 4.859 
05/15/06 05/01/06 PURC 4.850 
05/08/06 05/01/06 4.859 
05/15/06 MAT 4.850 
06/01/06 05/15/06 4.859 


FRANCIS 
LL. 5: = 15) > 4 


FIXED INCOME 


001001 


PAR VALUE 
ORIGINAL FACE 


-50,000,000.00 
-40,000,000.00 
-45,000,000.00 
-50,000,000.00 


-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-19,000,000.00 
-21,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-35,000,000.00 
-35,000,000.00 
-50,000,000.00 
-30,000,000.00 

50,000,000.00 
-50,000,000.00 

50,000,000.00 


-50,000,000.00 


BOOK VALUE 
PREM / (DISC) 


-50,000,000.00 
-39,855,333.33 
-44,837,250.00 
-49,847,145.83 
-49,847,145.83 
-49,847,145.83 
-49,847,145.83 
-49,824,500.00 
-49,844,500.00 
-18,930,544.44 
-20,923,200.67 
~-49,914,597.22 
-49,914,597.22 
-49,914,597.22 
-35,000,000.00 
-35,000,000.00 
-49,800,000.00 
-30,000,000.00 
49,905,694.44 
-94,305.56 
-49,905,694.44 
49,905,694.44 


-94,305.56 
-49,905,694.44 


PAGE: 3 


RUN: 06/02/06 00:00:36 


(GAIN) /LOSS 
SETTLEMENT 


(INTEREST) 
AMORT/ (ACCRET) 


-165,277.78 


50,165,277.78 

-144,666.67 
40,000,000.00 

-162,750.00 
45,000,000.00 

~152,854.17 
50,000,000.00 

-152,854.17 
50,000,000.00 

-152,854.17 
50,000,000.00 

-152,854.17 
50,000,000.00 

-175,500.00 
50,000,000.00 

-155,500.00 
50,000,000.00 

-69,455.56 
19,000,000.00 

=7i6, 799.33 
21,000,000.00 

-85,402.78 
50,000,000.00 

-85,402.78 
50,000,000.00 

-85,402.78 


50,000,000.00 
-121,838.89 

3'5,,1247,,83:82189 
NBO TTT 2 18 

3:5), 189,777 78 


-200,000.00 
50,000,000.00 

-80,500.00 
30,080,500.00 
-49,905,694.44 

-94,305.56 
50,000,000.00 
-49,905,694.44 

-94,305.56 


50,000,000.00 
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* ACTIVE TRANSACTIONS 


INV # DESCRIPTION/ POOL# 


USER MEMO 


* 


BANK BROK 


CASH DATE 


41263 WFB CP 


41264 WFB CD 


41265 WFB CD 


41267 WFB CD 


41268 US BANK CP 


41270 WFB CD 


41271 WFB CD 


amy 
41272 WFB CP 
amy 


amy 
41273 WFB CP 
amy 


amy 
41274 WFB CP 
amy 


amy 
41275 WFB CP 
amy 


Lg 


19 


1:9 


19 


19 


9 


19 


19 


Lg 


19 


19 


19 


41 


41 


41 


41 


41 


41 


41 


41 


41 


44 


44 


41 


41 


41 


41 


41 


41 


41 


41 


41 


41 


41 


Y 


/°C-0'U N TY 
EL DALY 
DETAIL TRANSACTION REPORT - 
05/31/06 
SETTLEMENT DATE BASIS 
FUNDS: 003 


DANI 


MATURITY 
/ENTRY 


05/15/06 
05/08/06 


06/01/06 
05/15/06 
05/08/06 


06/01/06 
05/17/06 
05/08/06 


06/01/06 
05/31/06 
05/08/06 


06/01/06 
06/13/06 
05/08/06 
05/18/06 
05/08/06 


06/01/06 
05/24/06 
05/12/06 


06/01/06 
05/24/06 
05/12/06 


06/01/06 
05/15/06 
05/12/06 


06/01/06 
05/15/06 
05/12/06 


06/01/06 
05/15/06 
05/12/06 


06/01/06 
05/15/06 
05/12/06 


05/01/0 


TRADE/ 
SETTLE 


05/01/06 
05/01/06 
05/15/06 
05/15/06 
05/01/06 
05/01/06 
05/15/06 
05/15/06 
05/02/06 
05/02/06 
05/17/06 
05/17/06 
05/02/06 
05/02/06 
05/31/06 
05/31/06 
05/08/06 
05/08/06 
05/05/06 
05/05/06 
05/18/06 
05/18/06 
05/09/06 
05/09/06 
05/24/06 
05/24/06 
05/09/06 
05/09/06 
05/24/06 
05/24/06 
05/10/06 
05/10/06 
05/15/06 
05/15/06 
05/10/06 
05/10/06 
05/15/06 
05/15/06 
05/10/06 
05/10/06 
05/15/06 
05/15/06 
05/10/06 
05/10/06 


OF 


6. “TO 


625, 


ie) 


4 


000100, 


TXN COUPON 


TYP YIELD 
PURC 4.850 
4.859 
MAT 4.850 
4.859 
PURC 4.850 
4.859 
MAT 4.850 
4.859 
PURC 4.910 
4.910 
MAT 4.910 
4.910 
PURC 4.940 
4.940 
MAT 4.940 
4.940 
PURC 5.000 
5.000 
PURC 4.940 
4.949 
MAT 4.940 
4.949 
PURC 5.000 
5.000 
MAT 5.000 
5.000 
PURC 5.000 
5.000 
MAT 5.000 
5.000 
PURC 4.960 
4.963 
MAT 4.960 
4.963 
PURC 4.960 
4.963 
MAT 4.960 
4.963 
PURC 4.960 
4.963 
MAT 4.960 
4.963 
PURC 4.960 
4.963 


FRANCIS 


15-554 
FIXED INCOME 


001001 


PAR VALUE 
ORIGINAL FACE 


50,000,000.00 
-50,000,000.00 
50,000,000.00 
-50,000,000.00 
25,000,000.00 
-25,000,000.00 
35,000,000.00 
-35,000,000.00 
40,000,000.00 
40,000,000.00 
-40,000,000.00 
50,000,000.00 
-50,000,000.00 
30,000,000.00 
-30,000,000.00 
50,000,000.00 


-50,000,000.00 


50,000,000.00. 


-50,000,000.00 
50,000,000.00 
-50,000,000.00 


50,000,000.00 


BOOK VALUE 
PREM / (DISC) 


49,905,694.44 

-94,305.56 
-49,905,694.44 
49,905,694.44 

=94 3054.56 
-49,905,694.44 
25,000,000.00 
-25,000,000.00 
35,000,000.00 
-35,000,000.00 
40,000,000.00 
39,928,644.44 

=71,355.56 
-39,928,644.44 
50,000,000.00 
-50,000,000.00 
30,000,000.00 
-30,000,000.00 
49,965,555.56 

-34,444.44 
-49,965,555.56 
49,965,555.56 

-34,444.44 
-49,965,555.56 


49,965,555.56 
-34,444.44 
=49, 965,555.56 


49,965,555.56 
-34,444.44 


PAGE: 4 


RUN: 06/02/06 00:00:36 


(INTEREST) 
AMORT/ (ACCRET) 


-94,305.56 


-94,305.56 


=51,145.83 


-139,280.56 


=71,.355).56 


-104,166.67 


-62,500.00 


-34,444.44 


-34,444.44 


-34,444.44 


(GAIN) /LOSS 
SETTLEMENT 
-49,905,694.44 
50,000,000.00 
-49,905,694.44 
50,000,000.00 
-25,000,000.00 
25 0.540, L45:..83 
-35,000,000.00 
35,139; 280.56 
-40,000,000.00 
-39,928,644.44 
40,000,000.00 
-50,000,000.00 
50,104,166.67 
-30,000,000.00 
30,062,500.00 
-49,965,555.56 
50,000,000.00 
-49,965,555.56 
50,000,000.00 


-49,965,555.56 


50,000,000.00 


-49,965,555.56 
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Gi Tt ¥i/ CC O-U Net xz OF SAN FRANCISCO 


MR. DANIEL DALY 415-554-4487 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 5 
05/01/06 TO 05/31/06 RUN: 06/02/06 00:00:36 
SETTLEMENT DATE BASIS 
FUNDS: 003625, 000100, 001001 
INV # DESCRIPTION/ POOL# BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
USER MEMO CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 
41275 WFB CP 19 41 05/15/06 05/15/06 MAT 4.960 -50,000,000.00 -49,965,555.56 -34,444.44 
amy 06/01/06 05/15/06 4.963 50,000,000.00 
41276 WFB CP 19 41 05/15/06 05/10/06 PURC 4.960 50,000,000.00 49,965,555.56 
amy 05/12/06 05/10/06 4.963 -34,444.44 -49,965,555.56 
41 05/15/06 MAT 4.960 -50,000,000.00 -49,965,555.56 -34,444.44 
amy 06/01/06 05/15/06 4.963 50,000,000.00 
41277 WFB CP 19 41 05/15/06 05/10/06 PURC 4.960 40,000,000.00 39,972,444.44 
amy 05/12/06 05/10/06 4.963 -27,555.56 -39,972,444.44 
41 05/15/06 MAT 4.960 -40,000,000.00 -39,972,444.44 -27,555.56 
amy 06/01/06 05/15/06 4.963 40,000,000.00 
41278 TREASURY BILLS 19 43 11/09/06 05/11/06 PURC 4.818 50,000,000.00 48,782,243.06 
amy 05/12/06 05/11/06 4.938 -1,217,756.94 -48,782,243.06 
41279 TREASURY BILLS 19 43 11/09/06 05/11/06 PURC 4.818 50,000,000.00 48,782,243.06 
amy 05/12/06 05/11/06 4.938 -1,217,756.94 -48,782,243.06 
41280 TREASURY BILLS 19 43 11/09/06 05/11/06 PURC 4.818 50,000,000.00 48,782,243.06 
amy 05/12/06 05/11/06 4.938 -~1,217,756.94 -48,782,243.06 
41281 TREASURY BILLS 19 43 11/09/06 05/11/06 PURC 4.818 50,000,000.00 48,782,243.06 
amy 05/12/06 05/11/06 4.938 -1,217,756.94 -48,782,243.06 
41282 TREASURY BILLS 19 43 11/09/06 05/11/06 PURC 4.818 20,000,000.00 19,512,897.22 
amy 05/12/06 05/11/06 4.938 -487,102.78 -19,512,897.22 
41283 BOA CP 19 40 07/10/06 05/12/06 PURC 5.030 25,000,000.00 24,793,909.72 
amy 05/12/06 05/12/06 5.072 -206,090.28 -24,793,909.72 
41284 BOA CP 19 40 07/14/06 05/12/06 PURC 5.030 25,000,000.00 24,779,937.50 
amy 05/12/06 05/12/06 5.075 -220,062.50 -24,779,937.50 
41285 UNION BANK CP 19 46 07/24/06 05/12/06 PURC 4.980 50,000,000.00 49,495,083.33 
amy 05/12/06 05/12/06 5.031 -504,916.67 -49,495,083.33 
41286 UNION BANK CP 19 46 08/11/06 05/12/06 PURC 4.990 50,000,000.00 49,369,319.44 
amy 05/12/06 05/12/06 5.054 -630,680.56 -49,369,319.44 
41287 BOA CD 19 40 07/25/06 05/12/06 PURC 5.080 50,000,000.00 50,000,000.00 
amy 05/12/06 05/12/06 5.080 -50,000,000.00 
41288 BOA CD 19 40 07/28/06 05/12/06 PURC 5.080 50,000,000.00 50,000,000.00 
amy 05/12/06 05/12/06 5.080 -50,000,000.00 
41289 T NOTE (98.27) 19 40 11/15/06 05/15/06 PURC 2.625 50,000,000.00 49,416,015.63 
amy 05/16/06 05/15/06 5.020 -583,984.37 -49,416,015.63 
41290 T NOTE (98.27) 19 40 11/15/06 05/15/06 PURC 2.625 50,000,000.00 49,416,015.63 
amy 05/16/06 05/15/06 5.020 -583,984.37 -49,416,015.63 
41291 T NOTE (98.27) 19 40 11/15/06 05/15/06 PURC 2.625 50,000,000.00 49,416,015.63 
amy 05/16/06 05/15/06 5.020 -583,984.37 -49,416,015.63 
41292 T NOTE (98.27) 19 40 11/15/06 05/15/06 PURC 2.625 50,000,000.00 49,416,015.63 
amy 05/16/06 05/15/06 5.020 -583,984.37 -49,416,015.63 
41293 BOA CP 19 40 07/14/06 05/15/06 PURC 5.030 50,000,000.00 49,580, 833.33 
amy 05/16/06 05/15/06 5.073 -419,166.67 -49,580, 833.33 
41294 BOA CP 19 40 07/17/06 05/15/06 PURC 5.030 50,000,000.00 49,559,875.00 
ny, 05/16/06 05/15/06 5.075 -440,125.00 -49,559,875.00 
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CITY/COUNTY OF SAN POR ANC rt Ss co 

MR. DANIEL DALY 415-554-4487 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 6 
05/01/06 TO 05/31/06 RUN: 06/02/06 00:00:36 


SETTLEMENT DATE BASIS 
FUNDS : 003625, 000100, 001001 


INV # DESCRIPTION/ POOL# BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 

USER MEMO CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 
41295 BOA CP 19 40 07/18/06 05/15/06 PURC 5.030 50,000,000.00 49,552,888.89 

amy 05/16/06 05/15/06 5.075 =44°7 13. 1 -49,552,888.89 
41296 BOA CP 19 40 07/19/06 05/15/06 PURC 5.030 50,000,000.00 49,545,902.78 

amy 05/16/06 05/15/06 5.076 -454,097.22 -49,545,902.78 
41297 BOA CP 19 40 07/24/06 05/15/06 PURC 5.030 50,000,000.00 49,510,972.22 

amy 05/16/06 05/15/06 5.080 -489,027.78 -49,510,972.22 
41298 BOA CP 19 40 07/25/06 05/15/06 PURC 5.030 50,000,000.00 49,503,986.11 

amy 05/16/06 05/15/06 5.080 -496,013.89 -49,503,986.11 
41299 BOA CP 19 40 07/26/06 05/15/06 PURC 5.030 50,000,000.00 49,497,000.00 

amy 05/16/06 05/15/06 5.081 -503,000.00 -49,497,000.00 
41300 BOA CP 19 40 07/27/06 05/15/06 PURC 5.030 50,000,000.00 49,490,013.89 

amy 05/16/06 05/15/06 5.082 -509,986.11 -49,490,013.89 
41301 WFB CD 19 41 07/03/06 05/15/06 PURC 5.020 50,000,000.00 50,000,000.00 

amy 05/16/06 05/15/06 5.020 -50,000,000.00 
41302 WFB CD 19 41 07/10/06 05/15/06 PURC 5.020 50,000,000.00 50,000,000.00 

amy 05/16/06 05/15/06 5.020 -50,000,000.00 
41303 WFB CD 19 41 07/11/06 05/15/06 PURC 5.020 50,000,000.00 50,000,000.00 

amy 05/16/06 05/15/06 5.020 -50,000,000.00 
41304 WFB CD 19 41 07/25/06 05/15/06 PURC 5.020 50,000,000.00 50,000,000.00 

amy 05/16/06 05/15/06 5.020 -50,000,000.00 
41305 FEDL HOME LN MTG CORP 19 87 08/15/06 05/16/06 PURC 4.935 50,000,000.00 49,376,270.83 

amy 05/16/06 05/16/06 4.997 -623,729.17 -49,376,270.83 
41306 FEDL HOME LN MTG CORP 19 87 08/15/06 05/16/06 PURC 4.935 50,000,000.00 49,376,270. 83 

amy 05/16/06 05/16/06 4.997 -623,729.17 -49,376,270.83 
41307 FNMA DISCOUNT NOTES 19 45 07/17/06 05/16/06 PURC 4.900 50,000,000.00 49,578,055.56 

amy 05/16/06 05/16/06 4.942 -421,944.44 -49,578,055.56 
41308 FEDERAL HOME LOAN DISC 19 45 07/14/06 05/16/06 PURC 4.910 50,000,000.00 49,597,652.78 

amy 05/16/06 05/16/06 4.950 -402,347.22 -49,597,652.78 
41309 UNION BANK CP 19 46 07/17/06 05/16/06 PURC 4.990 25,000,000.00 24,785,152.78 

amy 05/16/06 05/16/06 5.033 -214,847.22 -24,785,152.78 
41310 US BANK CP 19 44 07/05/06 05/17/06 PURC 4.990 25,000,000.00 24,830,201.39 

amy 05/17/06 05/17/06 5.024 -169,798.61 ~24 830,201.39 
41311 BOA CD 19 40 08/23/06 05/19/06 PURC 5.120 45,000,000.00 45,000,000.00 

amy 05/19/06 05/19/06 5.120 -45,000,000.00 
41312 BOA CD 19 40 08/22/06 05/22/06 PURC 5.120 45,000,000.00 45,000,000.00 

amy 05/26/06 05/22/06 5.4120 -45,000,000.00 
41313 UNION BANK CP 19 46 07/05/06 05/24/06 PURC 4.980 25,000,000.00 24,854,750.00 

amy 05/26/06 05/24/06 5.009 -145,250.00 -24,854,750.00 
41314 UNION BANK CP 19 46 08/01/06 05/24/06 PURC 4.990 25,000,000.00 24,760,895. 83 

amy 05/26/06 05/24/06 5.038 -239,104.17 -24,760,895.83 
41315 WFB CD 19 41 07/12/06 05/24/06 PURC 5.020 50,000,000.00 50,000,000.00 

amy 05/26/06 05/24/06 5.020 -50,000,000.00 
41316 WFB CD 19 41 07/14/06 05/24/06 PURC 5.020 50,000,000.00 50,000,000.00 


amy 05/26/06 05/24/06 5.020 -50,000,000.00 
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* ACTIVE TRANSACTIONS * 


INV # DESCRIPTION/ POOL# 
USER MEMO 


41317 WFB CD 

41318 TREASURY BILLS 
41319 FMC DISCOUNT NOTES 
41320 FMC DISCOUNT NOTES 


41321 FNMA DISCOUNT NOTES 


o 


= 


MR 
BANK BROK 
CASH DATE 

Lg 41 

9 40 

9: 89 

ig 89 

19 40 


Len 7 (C.0 UN TX 


DANIEL 


MATURITY 
/ENTRY 


07/31/06 
05/26/06 
11/24/06 
05/26/06 
11/21/06 
05/31/06 
12/29/06 
05/31/06 
02/23/07 


FRANCIS 
pL a ek ee 
FIXED INCOME 


001001 


PAR VALUE 
ORIGINAL FACE 


50,000,000.00 
35,000,000.00 
50,000,000.00 
25,000,000.00 


50,000,000.00 


OF SAN 
DALY 4 
DETAIL TRANSACTION REPORT - 

05/01/06 TO 05/31/06 

SETTLEMENT DATE BASIS 
FUNDS: 003625, 000100, 
TRADE / TXN COUPON 

SETTLE TYP YIELD 

05/24/06 PURC 5.020 
05/24/06 5.020 
05/26/06 PURC 4.815 
05/26/06 4.935 
05/30/06 PURC 5.050 
05/30/06 5s Uae 
05/30/06 PURC 5.050 
05/30/06 5.206 
05/31/06 PURC 5.010 
05/31/06 5.204 


05/31/06 











Cc Oo 
4487 


BOOK VALUE 
PREM / (DISC) 


50,000,000.00 


34,148,012.50 

-851,987.50 
48,772,569.44 
-1,227,430.56 
24,253,020.83 

=146;,979. 17 
48,135,166.67 
-1,864, 833.33 


06/02/06 


(INTEREST) 
AMORT/ (ACCRET) 


PAGE: 


00:00: 


7 
36 


(GAIN) /LOSS 


SETTLEMENT 
-50,000,000.00 
-34,148,012.50 
-48,772,569.44 
-24,253,020.83 
-48,135,166.67 
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uk 
@rmry/ co uN TY OF SAN FRANCISCO 
MR. DANIEL DALY 415-554-4487 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 8 
05/01/06 TO 05/31/06 RUN: 06/02/06 00:00:36 
REPORT GRAND TOTALS 
ASSETS 
PAR 
TYPE/ WEIGHTED ORIGINAL FACE PREMIUM/ AMORTIZATION/ (GAIN) / 
TXN# YIELD PAR VALUE VALUE BOOK VALUE (DISCOUNT) (ACCRETION) (INTEREST) LOSS SETTLEMENT 
PURC 5.011 2680000000.00 2658805318.07 -21194681.93 -2658805318.07 
( 60) 
INTR 4.611 -163,461.54 -261,538.46 
( 5) 
MAT 4.734 -2860000000.00 -2849988887.70 -14138252.58 2853993099.80 
( 72) 


ACR 4.136 1,356,054.68 -1,356,054.68 
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| CITY AND COUNTY OF SAN FRANCISCO OFFICE OF THE TREASURER 


GAVIN NEWSOM 





MAYOR 
| José Cisneros 
| TREASURER 
| Daniel P. Daly 
CHIEF INVESTMENT OFFICER 
| July 5, 2006 
- The Honorable Gavin Newsom The Honorable Board of Supervisors 
_ Mayor of San Francisco City and County of San Francisco 
_ City Hall, Room 200 City Hall, Room 244 
_1Dr. Carlton B. Goodlett Place 1 Dr. Carlton B. Goodlett Place 
_ San Francisco, Ca 94102-0917 San Francisco, Ca 94102-0917 


_ Ladies and Gentlemen: 


} 


| This correspondence and its attachments show the investment activity (for fiscal year to date) of the 
_ portfolios under Treasurer’s management. 


Portfolio Statistics from July 1, 2005 to June 30, 2006: 





Pooled All 
Interest Received $119,311,232 $123,903,953 
Total Net Earnings $131,785,203 $136,377,923 
Earned Income Yield 4.196% 4.185% 
Average Age of Portfolio 148Days 148 Days 


Total cost of the securities on hand June 30, 2006 was $3,654,268,476 with a market value of $3,661,739,619 
plus fixed assets accrued interests of $10,842,839. The earned income yield for the month of June 30 is 
4.957%. 


In accordance with provisions of California State Government Code Section 53646, we are forwarding 
herewith computer printouts detailing the City’s investment portfolio as of June 30, 2006. These 
investments are in compliance with California Code and our statement of investment policy, and provide 
sufficient liquidity to meet expenditure requirements for the next six months. 


Very truly yours, 


José Cisneros 
Treasurer | 


Enc. 

cc: Harvey Rose, Budget Analyst (w/Enc.) 
Ed Harrington, Controller (w/Enc.) 
Controller — Internal Audit Division -YTD-AIl Funds, YTD-Pooled Funds 
Oversight Committee: R. Sullivan, Dr. P. Day, Jr., J. Grazioli, S. MacDonald, P. Marx 
Transportation Authority — L. Cofresi-Howe, San Francisco Public Library — 2 copies 
CDIAC 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 
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CITY AND COUNTY OF SAN FRANCISCO 





| 
| 
August 2, 2006 


The Honorable Gavin Newsom 
Mayor of San Francisco 

City Hall, Room 200 

1 Dr. Carlton B. Goodlett Place 
San Francisco, Ca 94102-0917 


| Ladies and Gentlemen: 


OFFICE OF THE TREASURER 


GAVIN NEWSOM 
MAYOR 


José Cisneros 
TREASURER 


Daniel P. Daly 
CHIEF INVESTMENT OFFICER 


The Honorable Board of Supervisors 
City and County of San Francisco 
City Hall, Room 244 

1 Dr. Carlton B. Goodlett Place 

San Francisco, Ca 94102-0917 


| This correspondence and its attachments show the investment activity (for fiscal year to date) of the 


portfolios under Treasurer’s management. 


q Portfolio Statistics from July 1, 2006 to July 31, 2006: 


Pooled All 
( Interest Received $13,865,923 $13,865,923 
Total Net Earnings $15,644,816 $15,644,816 
Earned Income Yield 5.100% 5.100% 
Average Age of Portfolio 145 Days 145 Days 


Total cost of the securities on hand July 31, 2006 was $3,599,010,782 with a market value of $3,608,927,898 
_ plus fixed assets accrued interests of $12,306,379. The earned income yield for the month of July 31 is 


5.100%. 


In accordance with provisions of California State Government Code Section 53646, we are forwarding 
herewith computer printouts detailing the City’s investment portfolio as of July 31, 2006. These 
investments are in compliance with California Code and our statement of investment policy, and provide 
sufficient liquidity to meet expenditure requirements for the next six months. 


Very truly yours, 


José Cisneros 


Treasurer 


Enc. 


cc: Harvey Rose, Budget Analyst (w/Enc.) 
Ed Harrington, Controller (w/Enc.) 


AT A a aed € f 


DOCUM 


Controller — Internal Audit Division -YTD-AIl Funds, YTD-Pooled Funds 

Oversight Committee: R. Sullivan, Dr. P. Day, Jr., J. Grazioli, S. MacDonald, P. Marx 
Transportation Authority — L. Cofresi-Howe, San Francisco Public Library — 2 copies 
CDIAC 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 
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CITY AND COUNTY OF SAN FRANCISCO 





September 8, 2006 





The Honorable Gavin Newsom 
Mayor of San Francisco 

City Hall, Room 200 

-1Dr. Carlton B. Goodlett Place 
San Francisco, Ca 94102-0917 


OFFICE OF THE TREASURER 


GAVIN NEWSOM 
MAYOR 


José Cisneros 
TREASURER 


Daniel P. Daly 


CHIEF INVESTMENT OFFICER 


The Honorable Board of Supervisors 
City and County of San Francisco 
City Hall, Room 244 

1 Dr. Carlton B. Goodlett Place 

San Francisco, Ca 94102-0917 


j Ladies and Gentlemen: 


| This correspondence and its attachments show the investment activity (for fiscal year to date) of the 
_ portfolios under Treasurer’s management. 


Portfolio Statistics from July 1, 2006 to August 31, 2006: 





Pooled All 
' Interest Received $27,770,161 $27,770,161 
r° Total Net Earnings $31,214,930 $31,214,930 
| Earned Income Yield 5.123% 5.123% 
Average Age of Portfolio 149 Days 149 Days 


_ Total cost of the securities on hand August 31, 2006 was $3,510,813,017 with a market value of 
_ $3,523,395,125 plus fixed assets accrued interests of $12,736,290. The earned income yield for the month of 
_ August 2006 is 5.147%. 


_ In accordance with provisions of California State Government Code Section 53646, we are forwarding 
herewith computer printouts detailing the City’s investment portfolio as of August 31, 2006. These 
investments are in compliance with California Code and our statement of investment policy, and provide 

_ sufficient liquidity to meet expenditure requirements for the next six months. 


_ Very truly yours, 


| UIMENTS DE 
José Cisneros DOCUI 


Treasurer J25-4 o.onne 


Enc. Se oe 
cc; Harvey Rose, Budget Analyst (w/Enc.) PUBLIC LIBRAF 
Ed Harrington, Controller (w/Enc.) 
Controller — Internal Audit Division -YTD-All Funds, YTD-Pooled Funds 
Oversight Committee: R. Sullivan, Dr. P. Day, Jr., J. Grazioli, S. MacDonald, P. Marx 
Transportation Authority — L. Cofresi-Howe, San Francisco Public Library — 2 copies 
CDIAC 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 
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TOTAL INCOME RECEIVED IN THIS PERIOD: 


TOTAL NET EARNINGS THIS PERIOD: 


AVERAGE DAILY PORTFOLIO BALANCE: 


EARNED INCOME YIELD THIS PERIOD: 


END OF PERIOD PORTFOLIO BALANCE: 


CURRENT AMORTIZED BOOK VALUE: 


WEIGHTED AVERAGE YIELD AT END OF PERIOD: 


WEIGHTED AVERAGE DAYS TO MATURITY: 


WEIGHTED AVERAGE DAYS TO CALL: 


NET PORTFOLIO YIELD, 365-DAY BASIS: 


SAN BP Reb NG de 1 °C. 
415-5 54-448 7 


PO RTE 0 fp Ef: STAT: S TICs 


8/01/06 THROUGH 8/31/06 RUN: 
ALL FUNDS 
-------- GOV'T SECURITIES -------- ---------- TIME DEPOSITS --------- 
ASSETS LIABILITIES ASSETS LIABILITIES 

"13,864,182.81 = s—i(iti—C 40,055.56 N/A 
15,528,552.02 00 41,562.59 N/A 
3,553,037, 832.75 00 8,909,677.42 N/A 
5.146 .000 5.493 N/A 
3,500,613,016.57 00 10,200,000.00 N/A 
3 603:,697,212,82 00 10,200,000.00 N/A 
5.202 .000 5.503 N/A 
148.54 00 308.16 N/A 
148.54 00 308.16 N/A 


So SEE NE Ne De ahh GA ST PR REG | ERE 


PAGE : 1 
09/01/06 08:32:31 


13,904,238.37 
15:5: 7:0), LEA 623 
3,561, 947 ,5:0:9:. 17 
5.147 

3750 ,;8:13:, 0 L6:5+7 
3% 513. BOF p22 33:2 
5.2103 

N/A 

N/A 


5.147 
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TOTAL INCOME RECEIVED IN THIS PERIOD: 


TOTAL NET EARNINGS THIS PERIOD: 


AVERAGE DAILY PORTFOLIO BALANCE: 


EARNED INCOME YIELD THIS PERIOD: 


END OF PERIOD PORTFOLIO BALANCE: 


CURRENT AMORTIZED BOOK VALUE: 


WEIGHTED AVERAGE YIELD AT END OF PERIOD: 


WEIGHTED AVERAGE DAYS TO MATURITY: 


WEIGHTED AVERAGE DAYS TO CALL: 


NET PORTFOLIO YIELD, 365-DAY BASIS: 


aT Y¥ / -C-O UN? ¥ 
DALY 


DANIEL 


PORTFOLIO 
7/01/06 THROUGH 


ee te sees GOV'T SECURITIES 
LIABILITIES 


ASSETS 

"27,706, 686.97 
31,149 7:45:10. 8:0 
3,579, 768,491.12 
5.123 

3, 500;,613, 016... 57 
3,503,697, 212.3:2 
5. 203 


148.54 


148.54 





ALL FUNDS 


a a) 


.000 


.000 


010 


NC 
54-448 7 


STATISTICS 
8/31/06 


ASSETS 


63,474.45 


65,479.48 


7,054,838. 71 


5.464 


10,200,000.00 


10,200,000.00 


5. bO3 


308.16 


308.216 


RUN : 


TIME DEPOSITS ==+-=--==-=+ 


LIABILITIES 
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TOTAL 


27.7107 hoi a2 
31,214,930.28 
3,586,823,329.83 
5.128 
3,510,813,016.57 
35132807, 282.32 
5.203 

N/A 


N/A 
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MR DANIEL DALY 415-554-4487 
SO. 80-8 Ontar Oo ST Retr e-7 2c -s PAGE: 1 
7/01/06 THROUGH 8/31/06 RUN: 09/01/06 08:38:29 
FUND: 100 POOLED FUNDS 
eabeenos GOV'T SECURITIES --------  ---------- TIME DEPOSITS --------- 
ASSETS LIABILITIES ASSETS LIABILITIES TOTAL 

TOTAL INCOME RECEIVED IN THIS PERIOD: 27,706,686.97 —(iti‘<C‘ OCS 63,474.45 N/A -27,770,161.42 
TOTAL NET EARNINGS THIS PERIOD: 31,149,450.80 00 65,479.48 N/A 31,214,930.28 
AVERAGE DAILY PORTFOLIO BALANCE: 3,579,768,491.12 00 7,054,838.71 N/A 3,586,823,329.83 
EARNED INCOME YIELD THIS PERIOD: 5.123 .000 5.464 N/A 5.123 
END OF PERIOD PORTFOLIO BALANCE: 3,500,613,016.57 00 10,200,000.00 N/A 3)510,813,016057 
CURRENT AMORTIZED BOOK VALUE: 25025697 212.52 00 10,200,000.00 N/A...3;.513 897, 212.32 
WEIGHTED AVERAGE YIELD AT END OF PERIOD: 5.203 .000 5.503 N/A 5.203 
WEIGHTED AVERAGE DAYS TO MATURITY: 148.54 00 308.16 N/A “N/A 
WEIGHTED AVERAGE DAYS TO CALL: 148.54 00 308.16 N/A N/A 


NET PORTFOLIO YIELD, 365-DAY BASIS: 5e2s 
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1 Rey me No WRT ENS slo? UF oy A OWN rR AN Ye Lo VY 
MR... DANTEL D AL. ¥ 41) 5 = 765: .4s =< 4 4 8 7 PAGE: 1 
(SIRPT) IN VS. S°T ME NT INVENTORY RUN: 09/01/06 08:20:50 
INVESTMENTS OUTSTANDING AS OF 8/31/06 
MAJOR SORT KEY IS ICC# 
SETTLEMENT DATE BASIS 


CUPN TRDNG BOOK PAR VALUE 
SUMMARY DESCRIPTION RATE YIELD PRICE SHARES BOOK VALUE 
(Inv Type) 11 TREASURY BILLS 13.56% (C) 4,921 5,014 98.130 485,000,000.00 475),932,,884..9'7 
(Inv Type) 12 TREASURY NOTES 24.60%(C) 3.981 4.794 99.252 870,000,000.00 863,495,231.95 
(Inv Type) 41 FNMA DISCOUNT NOTES 5... 153% (EC) 5.181 ° 5.302 97.704 185,000,000.00 180,751, 731.94 
(Inv Type) 43 FEDERAL HOME LOAN DISC NOTES 8. 11'S (¢) 5.137 ~5.195 -98 389: 288,000,000.00 284,806,229.04 
(Inv Type) 44 FMC DISCOUNT NOTES 5.15% (C) 5.072- 5.292 OW. 185,000,000.00 180,770,809.71 
(Inv Type) 81 COMMERCIAL PAPER DISC 21.075 0G) 5aZ286 "5.359! “98)<64-7 750,000,000.00 739,856,131.96 
(Inv Type) 91 NEGOTIABLE C.D.'S 22.07% (C) 5.345 5.345 100.000 775,000,000.00 775,000,000.00 
(Inv Type) 1010 PUBLIC TIME DEPOSIT 01% (C) 4.315 4.315 100.000 200,000.00 200,000.00 
(Inv Type) 1011 PUBLIC TIME DEPOSIT MONTHLY 28% (C) 5.450 5.450 100.000 10,000,000.00 10,000,000.00 


REPORT TOTALS Sess sees SSeS SSeS SeSSeeeee5ee5 see esesesesesssessessa 
ASSETS FIXED 4.906 5.151 98.946 3,548,200,000.00 3,510,813,016.57 
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INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 08/31/06 
MAJOR SORT KEY IS ICC# 


(RPTMKT) 
INVEST DESCRIPTION CUSIP BANK 
NUMBER PURCHASE MATURITY DATE BROK 

A 41426 TREASURY BILLS 912795XV8 19 
08/28/06 09/14/06 40 

A 41427 TREASURY BILLS 912795XV8 19 
08/28/06 09/14/06 40 

A 41278 TREASURY BILLS 912795YD7 19 
05/11/06 11/09/06 43 

A 41279 TREASURY BILLS 912795YD7 19 
05/11/06 11/09/06 43 

A 41280 TREASURY BILLS 912795YD7 19 
05/11/06 11/09/06 43 

A 41281 TREASURY BILLS 912795YD7 19 
05/11/06 11/09/06 43 

A 41282 TREASURY BILLS 912795YD7 19 
05/11/06 11/09/06 43 

A 41318 TREASURY BILLS 912795YF2 19 
05/26/06 11/24/06 40 

A 41428 TREASURY BILLS 912795YF2 19 
08/28/06 11/24/06 40 

A 41339 TREASURY BILLS 912795YK1 19 
06/22/06 12/21/06 40 

A 41409 TREASURY BILLS 912795YS4 19 
08/14/06 02/08/07 87 

SUBTOTAL (Inv Type) 11 TREASURY BILLS 13.63% 

A 41196 T NOTE (98.20) 912828DF4 19 
03/29/06 12/31/06 43 

A 41197 T NOTE (98.20) 912828DF4 19 
03/29/06 12/31/06 43 

A 41198 T NOTE (98.20) 912828DF4 19 
03/29/06 12/31/06 87 

BA 41199 T NOTE (98.20) 912828DF4 19 
03/29/06 12/31/06 87 

A 41200 T NOTE (98.20) 912828DF4 19 
03/29/06 12/31/06 40 

B. 41200 TENOTE? «((9'8)..2:0)) 912828DF4 19 
03/29/06 12/31/06 40 

A 41091 T NOTE (98.19) 912828DJ6 19 
01/31/06 01/31/07 40 

A 40980 T NOTE (98.205) 912828DY3 19 
11/14/05 06/30/07 40 

Aye 41206 <r NOTE (919i. 1/2) 912828EP1 19 
02/08/06 11/30/07 40 

A 41089 T NOTE (99.30) 912828EU0 19 
01/31/06 01/31/08 40 


SO TE 











FUND CPN RATE 
SAFE YTM TR 
100 5.0850 
000 5.0972 
100 5.0850 
000 5.0972 
100 4.8175 
000 4.9378 
100 4.8175 
000 4.9378 
100 4.8175 
000 4.9378 
100 4.8175 
000 4.9378 
100 4.8175 
000 4.9378 
100 4.8150 
000 4.9351 
100 4.9700 
000 5.0311 
100 5.0300 
000 5.1612 
100 4.9750 
000 5.1005 
4. 92017 
5.0136 

100 3.0000 
000 4.8769 
100 3.0000 
000 4.8769 
100 3.0000 
000 4.8876 
100 3.0000 
000 4.8876 
100 3.0000 
000 4.8823 
100 3.0000 
000 4.8823 
100 321250 
000 4.5879 
LOO; S3t62'5:0 
000 4.5056 
100 4.2500 
000 4.6110 
100) . 4.37750 
000 4.4160 





PAR/ SHARES 
BOOK 
50,000,000.00 
49,879,93:7.50 
50,000,000.00 
49,879 ,93'7.50 
50,000,000.00 
48,782,243.06 
50,000,000.00 
48,782,243.06 
50,000,000.00 
48,782,243.06 
50,000,000.00 
48,782,243.06 
20,000,000.00 
19,512,897 322 
35,000,000.00 
34,148, 012.50 
50,000,000.00 
49,392,555 .56 
50,000,000.00 
48,728,527.78 
30,000,000.00 
29,262,041.67 
485,000,000.00 
4:75, 9372, 881... 97 


50,000,000.00 
49,3'08.,593:.75 
50,000,000.00 
4:9,.3:087,593). 75 
50,000,000.00 
49,304,687.50 
50,000,000.00 
49,304,687.50 
50,000,000.00 
49,306,640.63 
50,000,000.00 
49,306,640.63 
25,000,000.00 
24,646,484.38 
25,000,000.00 
24,657, 226:56. 
20,000,000.00 
19,875,000.00 
25,000,000.00 
24,980,583.50 


_ 


Vv 


-554-+448 7 


MARKET VALUE 
MARKET PRICE 
49,906,250.00 
99.81250000000 
49,906,250.00 
99.81250000000 
49;,531,25.0'.,0:0 
99.06250000000 
49,531, 250.00 
99.06250000000 
4:9.,.53:.27:250..0'0 
99.06250000000 
4:9.,.53:1.;.2.510'.:0'0 
99.06250000000 
19}, 812,750 01.010 
99.06250000000 
34,606,250.00 
98.87500000000 
49,437,500.00 
98.87500000000 
49,265,625.00 
98.53125000000 
29,353,125..00 
97.84375000000 
480,412,500.00 
99.05412400000 


49,640,625.00 
99.28125000000 
49,640,625.00 
99.28125000000 
49,640,625.00 
99.28125000000 
49,640,625.00 
99.28125000000 
49,640,625.00 
99.28125000000 
49,640,625.00 
99.28125000000 
24,796,875.00 
99.18750000000 
245, 0% 9377-5510 
98.84375000000 
195°83:7,500%0'0 
99.18750000000 
24,828,125.00 
99.31250000000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
28,250.00 
SUNGARD 
28,250.00 
SUNGARD 
756,079.86 
SUNGARD 
756,079.86 
SUNGARD 
156,079.86 
SUNGARD 
756,079.86 
SUNGARD 
302,431.95 
SUNGARD 
458,762.50 
SUNGARD 
277 6L Leh 
SUNGARD 
496,013.89 
SUNGARD 
7145 625:0:0 
SUNGARD 


256,793.48 
SUNGARD 
256, 793.48 
SUNGARD 
2565-1:93.48 
SUNGARD 
256,793.48 
SUNGARD 
256,793.48 
SUNGARD 
256,793.48 
SUNGARD 
67,934.78 
SUNGARD 
155,146.06 
SUNGARD 
215i, 9837764 
SUNGARD 
957, L0'8s 7/0 
SUNGARD 


09/01/06 


PAGE: 1 
08:20:53 


UNREALIZED GAIN 
UNREALIZED LOSS 


cot Big} If Aira =¥ 0 
=A 293 7. /5i0 
ST OT 24:92 
= 7. 0122912 
7,072.42 
=7, OFF 2692 
=2;,.82:9).7 
=525 .00 
177333433 
41.,083:..33 
16,458 ..3'3 
oan. 74,874.99 
=3'5',52'0...35 


332,031.25 


3'3:2;,,03'2.i2'5 


33'S), 93he5 0 


335:,93)7 2510 
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INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 08/31/06 
MAJOR SORT KEY IS ICC# 


INVEST DESCRIPTION CUSIP BANK 
NUMBER PURCHASE MATURITY DATE BROK 
41134 T NOTE (99.27) 912828EY2 19 

02/28/06 02/29/08 40 

41135 T NOTE (99.27) 912828EY2 19 

02/28/06 02/29/08 43 

41136 T NOTE (99.27) 912828EY2 19 

02/28/06 02/29/08 45 

41137 T NOTE (99.27) 912828EY2 19 

02/28/06 02/29/08 87 

41138 T NOTE (99.27) 912828EY2 19 

02/28/06 02/29/08 89 

41210 TREASURY NOTES (99.21) 912828EZ9 19 

03/31/06 03/31/08 87 

41211 T NOTE (99.21) 912828EZ9 19 

03/31/06 03/31/08 87 

41212 T NOTE (99.21) 912828EZ9 19 

03/31/06 03/31/08 45 

41213 T NOTE (99.21) 912828EZ9 19 

03/31/06 03/31/08 89 

41214 T NOTE (99.21) 912828EZ9 19 

03/31/06 03/31/08 43 

41215 T NOTE (99.21) 912828EZ9 19 

03/31/06 03/31/08 43 

41216 T NOTE (99.21) 912828EZ9 19 

03/31/06 03/31/08 40 

41217 T NOTE (99.21) 912828EZ9 19 

03/31/06 03/31/08 40 

SUBTOTAL (Inv Type) 12 TREASURY NOTES 24.56% 
41326 FNMA DISCOUNT NOTES 313589E74 19 

06/09/06 09/06/06 40 

41351 FEDERAL NATL MTG ASSN DISC N 313589338 19 

07/07/06 10/04/06 40 

41432 FNMA DISCOUNT NOTES 313589048 19 

08/29/06 11/22/06 87 

41352 FNMA DISCOUNT NOTES 313588AC9 19 

07/10/06 01/03/07 87 

41321 FNMA DISCOUNT NOTES 313588CFO 19 

05/31/06 02/23/07 40 

SUBTOTAL (Inv Type) 41 FNMA DISCOUNT NOTES 5.18% 


41362 FEDERAL HOME LOAN DISC NOTES 
07/17/06 09/05/06 


313385E69 19 
87 











(M) 


(M) 


FUND CPN RATE 
SAFE YTM TR 
100 4.6250 
000 4.7161 
100 4.6250 
000 4.7161 
100 4.6250 
000 4.7161 
100 4.6250 
000 4.7161 
100 4.6250 
000 4.7161 
100 4.6250 
000 4.8073 
100 4.6250 
000 4.8073 
100 4.6250 
000 4.8073 
100 4.6250 
000 4.8073 
100 4.6250 
000 4.8073 
100 4.6250 
000 4.8073 
100 4.6250 
000 4.8073 
100 4.6250 
000 4.8073 
3. 98210 
4.7944 
100 5.0700 
000 5.1344 
100 5.2900 
000 5.3601 
100 561500 
Q00 5.2134 
100 5.3000 
000 5.4418 
100 8570100 
000 5.2041 
5.2810 
5.3020 
LOO Se L400 
OOO} Sr. d7:7.0 





PAR/ SHARES 
BOOK 
15,000,000.00 
14,,9:74 ,;218)..75 
15,000,000.00 
1A, OTAs 218.075 
15,000,000.00 
14,974,218.75 
15,000,000.00 
14,974,218.75 
15,000,000.00 
14,974 ,218.75 
50,000,000.00 
49,828,125.00 
50,000,000.00 
49,828,125..00 
50,000,000.00 
49,828,125..00 
50,000,000.00 
49,828,125.00 
50,000,000.00 
49 ,828,.125..:00 
50,000,000.00 
49,828,125. 00 
50,000,000.00 
49,828,125.00 
50,000,000.00 
49,828,125.00 
870,000,000.00 
863,495, 23:1. 955 


15,000,000.00 
147 84-1.,,.987-50 
45,000,000.00 
44,411,487.50 
25; 0:100:;,.0.00). 0:0 
24,696,006.94 
50,000,000.00 
4:3: 697 083: ..3:3 
50,000,000.00 
48:,135;, £66.67 
185,000,000.00 
180-7 Sap voi 94s 


50,000,000.00 
49,643,055.56/ 





MARKET VALUE 

MARKET PRICE 
14,943,750.00 
99.62500000000 
14,7943, ,,750'..0.0 
99.62500000000 
14,943,750.00 
99.62500000000 
14,,943.,750...00 
99.62500000000 
14,943,750.00 
99.62500000000 
49,812,500.00 
99.62500000000 
49,812,500.00 
99.62500000000 
49,812,500.00 
99.62500000000 
49,812,500.00 
99.62500000000 
49,812,500.00 
99.62500000000 
49,812,500.00 
99.62500000000 
49,812,500.00 
99.62500000000 
49, 812,500.00 
99.62500000000 
865:,23'5:,937..50 
99.45240700000 


14,989,500.00 
99.93000000000 
44,788,500.00 
99.53000000000 
24 7.017 7:5.0'0:..0'0 
98.83000000000 
49,115,000.00 
98.23000000000 
48,760,000.00 
97.52000000000 
182,360,500.00 
98.57324300000 


49,971,555 .56 
997, 94.30 ase 





RUN: 


CURR ACCR INT 
PRICE SOURCE 
1,916.44 
SUNGARD 
1,916.44 
SUNGARD 
1,916.44 
SUNGARD 
1,916.44 
SUNGARD 
1,916.44 
SUNGARD 
973.7, 019.513 
SUNGARD 

Fe fee tera Oe ne igs 
SUNGARD 
97.3:,019'. 13 
SUNGARD 
9°73), OL955 13. 
SUNGARD 
9737, CLONES 
SUNGARD 
9°73", 011-9. 1 3 
SUNGARD 
973,019 013 
SUNGARD 
97:3", 029% 13 
SUNGARD 


177, 4:50:.00 
UPRICE 
370,300.00 
UPRICE 
1:0), °72:9) ok 
UPRICE 
3:90;5.13'8:5 89 
UPRICE 
647, 125...00 
UPRICE 


328,388.88 
SUNGARD 


09/01/06 


PAGE: 2 
08:20:53 


UNREALIZED GAIN 
UNREALIZED LOSS 


=3:0 468 ...75 
3310), 46:8 27:5 
-3074:6:8:.75 
=3:0,,468..75 
=30,468.75 
= 15,625.00 
=15;625..0:0 
-15,,625 .00 
= 15. :62:5>./0:0 
=15,,625.00 
=15;, 625..0:0 
=157:62:5:.1010 
=15:762'5:::0:0 


2,208,007.80 
+4167, 3:02;..25 


62.50 


65,7 E2) 3510 


763.189 


Pd bist bs het bar 83) 


225, 291.67 
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INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 08/31/06 
MAJOR SORT KEY IS ICC# 


BANK 
BROK 


MR DANIEL 
(RPTMKT) 
INVEST DESCRIPTION CUSIP 
NUMBER PURCHASE MATURITY DATE 
41371 FEDERAL HOME LOAN DISC NOTES 313385F50 
07/24/06 09/12/06 
41417 FEDERAL HOME LOAN DISC NOTES 313385L95 
08/16/06 10/26/06 
41429 FEDERAL HOME LOAN DISC NOTES 313385P75 
08/28/06 11/17/06 
41430 FEDERAL HOME LOAN DISC NOTES 313385041 
08/28/06 11/22/06 
41431 FEDERAL HOME LOAN DISC NOTES 313385066 
08/28/06 11/24/06 
41363 FEDERAL HOME LOAN DISC NOTES 313384AK5 
07/17/06 01/10/07 
SUBTOTAL (Inv Type) 43 FEDERAL HOME LOAN DISC 
41327 FMC DISCOUNT NOTES 313397E23 
06/09/06 09/01/06 
41370 FEDL HOME LN MTG CORP DISC N 313397H46 
07/20/06 09/27/06 
41319 FMC DISCOUNT NOTES 313397038 
05/30/06 11/21/06 
41320 FMC DISCOUNT NOTES 313397U90 
05/30/06 12/29/06 
41349 FEDL HOME LLN MTG CORP DISC 313396AB9 
07/06/06 01/02/07 
41357 FEDL HOME LLN MTG CORP DISC 313396AB9 
07/10/06 01/02/07 
SUBTOTAL (Inv Type) 44 FMC DISCOUNT NOTES 
41360 UNION BANK CP 90485LJ0K5 
07/14/06 09/19/06 
41375 BOA CP 0660P10R3 
07/25/06 09/25/06 
41379 BOA CP 0660P1J0R3 
07/27/06 09/25/06 
41380 BOA CP 0660P1JS1 
07/27/06 09/26/06 
41410 UNION BANK CP 90485LK31 
08/14/06 10/03/06 
41423 UNION BANK CP 90485LK31 
08/22/06 10/03/06 
41411 BOA CP 0660P1KB6 
08/14/06 10/11/06 





Oe - —— 


9 
46 
19 
40 
9) 
40 
19 
40 
9, 
46 
19 
46 
ali’) 
40 


FUND CPN RATE 
SAFE YTM TR 
100 5.1500 
000 5.1871 
100 5.1000 
000 5.1518 
100 5.1400 
000 5.2001 
100 5.1350 
000 5.1988 
100 5.1350 
000 5.2003 
100 5.2550 
000 5.3944 
(M) 5.1373 
5.1950 

100 5.0600 
000 5.1205 
100 5.2200 
000 5.2728 
100 5.0500 
000 S.2771 
100 5.0500 
000 5.2055 
100 5.3200 
000 5.4654 
100 5.3000 
000 5.4410 
(M) 5.1705 
5.2915 

100 5.3000 
000 5.3528 
100 5.3500 
000 5.3998 
100 5.3600 
000 5.4083 
100 5.3600 
000 5.4091 
100 5.2400 
000 5.2784 
100 5.2400 
O00 25.2722 
100 5.2720 
000 5.3172 





PAR/ SHARES 
BOOK 
25,000,000.00 
24,821,180.56 
50,000,000.00 
49,497,083 .33 
50,000,000.00 
49,421,750.00 
50,000,000.00 
49,386,652.78 
50,000,000.00 
49,372, 388..89/ 
13,000,000.00 
12,664, 2157 92 
288,000,000.00 
284,806,229.04 


15,000,000.00 , 
14,822,900.00° 


25,000,000.00 


24,749,875.00/ 


50,000,000.00 
48,772,569.44 
25,000,000.00 
24,253,020. 83. 
20,000,000.00 
19,468,000.00 
50,000,000.00 


48,704,444.44/ 


185,000,000.00 
18:0), 7°70); 809 .. 7:2. 


50,000,000.00 
49,506,805.56 
50,000,000.00 
4:9),'5:3'9); 310'5...56 
30,000,000.00 
29,732,000.00 
30,000,000.00 
29 F233 «394 
40,000,000.00 


3977, 108;5:88385894 


25,000,000.00 


24,847,166.67/ 


50,000,000.00 


BOS TS, Sided re dod 


MARKET VALUE 

MARKET PRICE 
24,960,888.89 
99..84355555556 
49,608,888.89 
99.21777777778 
49,451,375.00 
98.90275000000 
49,415,750.00 
98.83150000000 
49,401,500.00 
98.80300000000 
12,756,849.44 
98.. 129612112011 
285,566,807.78 
99.15514200000 


15,000,000.00 
100.0000000000 
24,907, 555256 
99.63022222222 
49,422,875 .00 
98.84575000000 
24,575,236 .21 
98.30094444444 
19,648,766.67 
98'.243'83:33:3333 
49,121,916.67 
98)...2143'83:'3:3333:3 
182;676,350..01 
98.74397300000 


49,868,000.00 
99.73600000000 
49,824,000.00 
99.64800000000 
29,894,400.00 
99.64800000000 
29,890,000.00 
99:263333333333 
39), 8127266567 
99.53066666667 
24,882,666.67 
99.53066666667 
49,706,666.67 
9:9'24:1'33 3333333 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
13 9:;-4079)..40.6 
SUNGARD 
£L3733'3).33 
SUNGARD 
287,555.56 
SUNGARD 
28,527.78 
SUNGARD 
28,527.78 
SUNGARD 
87,291.39 
SUNGARD 


177 4-120:0;.2:0:0 
SUNGARD 
155,,.875:..00 
SUNGARD 
659,305.56 
SUNGARD 
329,652.78 
SUNGARD 
168,466.67 
SUNGARD 
390, 13'8...89 
SUNGARD 


360,694.44 
SUNGARD 
282, 3:6dceU: 
SUNGARD 
160,800.00 
SUNGARD 
160,800.00 
SUNGARD 
104,800.00 
SUNGARD 
36,388.89 
SUNGARD 
131,800.00 
SUNGARD 


09/01/06 


PAGE: 3 
08320253 


UNREALIZED GAIN 
UNREALIZED LOSS 


cae rash Ara et 
1,069.44 


569.44 


583.533 


5,440.13 


8,002.63 
Sale Ou wih 


1, 805. 56 


-9,000.00 


=7 :43:75.50 
12:,.310'0...0:0 


27,333 34 


41,438.90 
-16,43:7).50 


500.00 


2,393 399 


1,600.00 


1, 666.67 


= ,42:2)522, 


-888.89 


-444.44 



















- ee : j 
i 
a * % 
af 
a 
® 
=F 
‘ - = ' 
é Sg 
? 
ie 
ee | P 
: = 
Pe See 


a oe oe = 3 
sae PGK. | - eS et 
 wo> ieee mies 


. ’ y | ae 2 7 2 ae ; at z 
= - aD: Te S = = 


oe 


+ 
’ 





Sua ase" eG 3) |. "RWS 70S 


E 3 4 ss 
— esa8 oe v SS a ses 


ier 402 “te pk Sasegh 1271 

(cs steam eat ase ea” tk. AR ET eee te 
ee ie Dee So She ee ae ee 
ae ig.) Hes OK. = FE OF 








"= —= —™ = ” =2 - “a = i 4 Fo © aH. ctP gee £7072 
ace : = ey = . 229 - 4 . Ga a 
ae 
: 7 A 
ee 54+ ce a ad * 
> + st 
: < = ) 
- > So Ji a= A 
' 7 os 
if ; 4 oa eine oe ) ' j ? < 
Sh é 4 ‘ 7 iF ie 
#. ’ 
— 
rs) * i 1 
¢ = << 3 
= + 
: ri 
: 
¥ - 
4 
a) : 
a 
¢ y r 4 
a > sc a 7 
% S 
A 4 a ot. J 7 Mn — a= 
* + 2 : 
= i 
“ a ; 
a ‘ r : 
t a 
he ; — sis 
& ~ a ee - ‘* * ns 
9 - . @ . J 7 
- hy ee = 








a) 
we 
3 
“— 7 
) 
1 2; 
at 
= 
§ 
; . ° 
eer ey 7 J 
a a 
- 
» 
na 
> = 
& 
We 
‘ oe ' 
4 








A 


eer 





/ GO U Net XY OF S AN FRANC Isc 











DANIEL DALY 4 1 5. 5 54 = 4 4°87 
INVESTMENT INVENTORY WITH MARKET VALUE 
(RPTMKT) 
INVESTMENTS OUTSTANDING AS OF 08/31/06 
MAJOR SORT KEY IS ICC# 

INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/SHARES MARKET VALUE 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE 
41372 BOA CP 0660P1KH3 19 100 5.3450 50,000,000.00 49,662,666.67 
07/24/06 10/17/06 40 000 5.4133 49,368,993.06% 99.32533333333 
41412 BOA CP 0660P1KH3 19 100) 54.2750 50,000,000.00 49,662,666.67 
08/14/06 10/17/06 40 000 5.3249 49,531,111.11/ 99.32533333333 
41406 BOA CP 0660P1KT7 LY 100 5.2700 50,000,000.00 49,5895 /3:3:3'.433 
08/11/06 10/27/06 40 000 5.3301 49,436,402.78/ 99.17866666667 
41407 BOA CP 0660P1KWO 19 100 5.2700 50,000,000.00 49;,567,333.33 
08/11/06 10/30/06 40 000 S.3324 49,414,444.44/ 99.13466666667 
41373 BOA CP 0660P1KX8 19 100 5.3500 50,000,000.00 49,557 ,500:.0.0 
07/24/06 10/31/06 40 000 5.4299 49,264,375.00" 99.11500000000 
41418 UNION BANK CP 90485LN87 Lo 100 5.2500 35,000,000.00 3:4.,3:26),51.2°..50 
08/17/06 01/08/07 46 000 5.3626 34,265,000.00, 98.07575000000 
41420 BOFA CP O660PINS1 Eg 100 5.2500 50,000,000.00 49,030,416.67 
08/22/06 01/09/07 40 000 5.3594 48,979,166.67/ 98.06083333333 
41421 BOFA CP O660PIN91L 19 L010, 5.2500 50,000,000.00 49,030,416.67 
08/22/06 01/09/07 40 000 5.3594 48,979,166.67/ 98.06083333333 
41422 BOFA CP O660PINPS5 rg 100 5.2500 50,000,000.00 48,926,000.00 
08/22/06 01/23/07 40 000 5.3706 48,877,083.33- 97.85200000000 
41425 UNION BANK CP 90485LNQ7 19 100 5.2400 40,000,000.00 3:9, 413:4,833-.33 
08/23/06 01/24/07 46 000 5.3602 39,103 ,377.78/ 97.83708333333 
SUBTOTAL (Inv Type) 81 COMMERCIAL PAPER DISC 21.07% (M) 5.2863 750,000,000.00 742,365,679.18 
5.3587 739,856,131.96 98.98209100000 
41400 WFB CD 9497P5E22 19 100 5.2900 50,000,000.00 49,999,504.82 
08/08/06 09/20/06 41 000 5.2900 50,000,000.00/ 99.99900964773 
41401 WFB CD 9497P5E22 9 100 5.2900 50,000,000.00 49,999,504.82 
08/08/06 09/20/06 41 000 5.2900 50,000,000.00”" 99.99900964773 
41408 WFB CD 9497P5G95 1:9 100 5.2800 30,000,000.00 2:957,9:9'9%,,5:7.5:3:96 
08/11/06 09/20/06 41 000 5.2800 30,000,000.00/ 99.99858652442 
41345 BOA CD 06050GUE8 19 100 5.4200 50,000,000.00 50,002,575 .79 
07/10/06 09/21/06 40 000 5.4200 50,000,000.00/ 100.0051515718 
41376 BOA CD 06050GUR9 Alhe) 100. 5.23900 50,000,000.00 50:;.0:0:2;,,153,16 
07/25/06 09/22/06 40 000 5.3900 50,000,000.00” 100.0043063206 
41413 BOA CD 06050GVK3 a9 100 5.2800 50,000,000.00 4:9',999:, 317534 
08/15/06 09/22/06 40 000 5.2800 50,000,000.00- 99.99863467749 
41402 WFB CD 9497P5F62 19 100 5.2800 35,000,000.00 34,9997, 312..53 
08/10/06 09/27/06 41 000 5.2800 35,000,000.00 99.99803580295 
41403 WFB CD 9497P5F62 19 100 5.2800 50,000,000.00 4,9), 9'9:9),0:27..90 
08/10/06 09/27/06 41 000 5.2800 50,000,000.00% 99.99803580295 
41381 BOA CD 06050GUT5 aye) 100 5.4200 30,000,000.00 30,004,848.14 
07/28/06 10/27/06 40 000 5.4200 30,000,000.00" 100.0161604798 
41382 BOA CD 06050GUU2 19 10'0 5.4200 30,000,000.00 30,005,101.08 
07/28/06 10/30/06 40 000 5.4200 30,000,000.00~ 100.0170035979 
41383 BOA CD 06050GUW8 ) 100 5.4200 50,000,000.00 507,010, 277.255 
07/31/06 11/10/06 40 000 5.4200 50,000,000.00/ 100.0205550975 





RUN: 


CURR ACCR INT 
PRICE SOURCE 
289,520.83 
SUNGARD 
131,875.00 
SUNGARD 
U53:,708 533 
SUNGARD 
1537, 7:0'8...3:3 
SUNGARD 
289, 791...67 
SUNGARD 
T67 562.50 
SUNGARD 

TA 7916 6.617 
SUNGARD 
123, 9 V6.6 7 
SUNGARD 
Tp 9G: 67. 
SUNGARD 
52,400.00 
SUNGARD 


176, 333.533 
SUNGARD 
176 733393 
SUNGARD 
92,400.00 
SUNGARD 
S987 eee 
SUNGARD 
284),47222 
SUNGARD 
124,666.67 
SUNGARD 
2. 93:37. 313 
SUNGARD 
615.333 333 
SUNGARD 
158,083.33 
SUNGARD 
15'8,083'.33 
SUNGARD 
240,888.89 
SUNGARD 


09/01/06 
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08:20:53 


UNREALIZED GAIN 
UNREALIZED LOSS 


-819.44 

3p 33:3' 633 
-15,050.00 
=21;,,666.67 
=21.; 6668/67 
-24,000.00 
-20,944.45 


13, 5186521 
-108,000.00 


-495.18 


-495.18 


-424.04 
2, S79 


PRP Use ed LS) 


-682.66 


-687.47 


=9'8:2". 140 
4,848.14 


5, 20 1..0:8 


10) 279... 55 
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INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 08/31/06 
MAJOR SORT KEY IS ICC# 


Gerla t YY / °C. O UCN Te Y 
M R DA Ne L-B Lb 

(RPTMKT) 
INVEST DESCRIPTION CUSIP BANK 
NUMBER PURCHASE MATURITY DATE BROK 
A 41414 BOA CD 06050GVG2 19 
08/15/06 11/14/06 40 
A 41415 BOA CD 06050GVHO 19 
08/15/06 11/16/06 40 
A 41416 BOA CD 06050GVJ6 19 
08/15/06 11/17/06 40 
A 41404 BOA CD 06050GVC1 19 
08/10/06 11/27/06 40 
A 41405 BOA CD 06050GCD0 19 
08/10/06 11/28/06 40 
A 41424 BOFA CD 06050GVR8 19 
08/22/06 01/23/07 40 
SUBTOTAL (Inv Type) 91 NEGOTIABLE C.D.'S 22.00% 
A 40973 MISSION AREA FED CR 19 
11/02/05 11/02/06 62 
A 41369 MISSION BANK CD 19 
07/16/06 07/16/07 60 
SUBTOTAL (Inv Type) 1010 PUBLIC TIME DEPOSIT 01% 
A 41330 CITI BANK TIME DEPOSIT 19 
06/07/06 06/06/07 48 
AR 41419 CITIBANK TIME DEPOSIT 19 
08/09/06 08/08/07 48 
SUBTOTAL (Inv Type) 1011 PUBLIC TIME DEPOSIT M 127s 


a en = ee ee 


GRAND TOTAL 


(M) 


(M) 


FUND CPN RATE 


SAFE 


100 
000 
100 
000 


100 
000 
100 
000 


YTM TR 


3.0000 
3.0000 
5.3 63:00 
5.6300 
4.3150 
4.3150 


5.4500 


5.1506 


PAR/ SHARES 
BOOK 


50,000,000.00 


50,000,000.00” 


50,000,000.00 


50,000,000.00. 


50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 


50,000,000.00/ 


775,000,000.00 
775,000,000.00 


100,000.00 
100,000.00 
100,000.00 
100,000.00 
200,000.00 
200,000.00 


5,000,000.00 


5,000,000.00 
5,000,000.00 
5,000,000.00 
10,000,000.00 
10,000,000.00 


3548200000.00 
3510813016 057 


O 
48 7 


MARKET VALUE 

MARKET PRICE 
50,004,885.90 
100.0097717974 
50,005,014.73 
100.0100294632 
50 ,-0:0:5:,.0'7.9:. 12 
100.0101582400 
50,005,247.68 
100.0104953657 
50,005,306 ..55 
100.0106130916 
50,000,558.11 
100.0011162111 
775; 047,281.18 
100.0061010000 


99,088.94 
99.08894444444 
95;, 230,.i0'0 
95.23000000000 
£94,318 94 
97.15947200000 


4 194.,,,5:00'.010 
95.83000000000 
4,744,250.00 
94.88500000000 
9,153'5.,75.0'.010 
95.35750000000 


35233:95124..5:9 
99.30091700000 
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CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


126,319.44 
SUNGARD 
126,319.44 
SUNGARD 
126,319.44 
SUNGARD 
N63 472 322 
SUNGARD 
163,472.22 
SUNGARD 
74,444.44 
SUNGARD 


525..00 
SUNGARD 
73:5:. 03 
SUNGARD 


750.00 
SUNGARD 
763.89 
SUNGARD 


570079)... 2 


57 247.68 


57.3016.55 


558.172 


51,047.82 
-3, 766.63 


-208,500.00 
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(SIRPT) 


INVSMT 
NO. 


a de a A 
> 
= 
No 
© 
i) 


SUBTOTAL 


41196 
41197 
41198 
41199 
41200 
41201 
41091 
40980 
41106 
41089 
41134 
41135 
41136 
41137 
41138 
41210 
AV2LL 
41212 
41213 
41214 
41215 
41216 
41217 


A a a ae od od 


SUBTOTAL 


41326 
41351 
41432 
41352 


PPP Pp 


GiwTy/counNnwry y OF SAN FRANCISCO 
M R DANIEL DALY A923. 05 = 5-5 4) 024 4.8 7 
INVESTMENT LON V cEioN: TVMO-R ¥ RUN: 
INVESTMENTS OUTSTANDING AS OF 8/31/06 
MAJOR SORT KEY IS ICC# 
SETTLEMENT DATE BASIS 
FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 

DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES 

TREASURY BILLS 912795XV8 100 09/14/06 08/28/06 000 5.085 5.097 99.760 50,000,000.00 
TREASURY BILLS 912795XV8 100 09/14/06 08/28/06 000 5.085 5.097 99.760 50,000,000.00 
TREASURY BILLS 912795YD7 100 11/09/06 05/11/06 000 4.818 4.938 97.564 50,000,000.00 
TREASURY BILLS GI 27 95YD7 100 11/09/06 05/11/06 000 4.818 4.938 97.564 50,000,000.00 
TREASURY BILLS 912795YD7 100 11/09/06 05/11/06 000 4.818 4.938 97.564 50,000,000.00 
TREASURY BILLS 912795YD7 100 11/09/06 05/11/06 000 4.818 4.938 97.564 50,000,000.00 
TREASURY BILLS 912795YD7 100 11/09/06 05/11/06 000 4.818 4.938 97.564 20,000,000.00 
TREASURY BILLS GL 2 7 95YE2 100 11/24/06 05/26/06 000 4.815 4.935 97.566 35,000,000.00 
TREASURY BILLS 9L2Z2T95YE2 100 11/24/06 08/28/06 000 4.970 5.031 98.785 50,000,000.00 
TREASURY BILLS 912795YK1 100 12/21/06 06/22/06 000 5.030 5.161 97.457 50,000,000.00 
TREASURY BILLS 912795YS4 100 02/08/07 08/14/06 000 4.975 5.100 97.540 30,000,000.00 
(Inv Type) 11 TREASURY BILLS 13.56% (C) 4.921 S209 *'98:.13'0 485,000,000.00 
T NOTE (98.20) 912828DF4 100 12/31/06 03/29/06 000 3.000 4.877 98.617 50,000,000.00 
T NOTE (98.20) 912828DF4 100 12/31/06 03/29/06 000 3.000 4.877 98.617 50,000,000.00 
T NOTE (98.20) 912828DF4 100 12/31/06 03/29/06 000 3.000 4.888 98.609 50,000,000.00 
T NOTE (98.20) 912828DF4 100 12/31/06 03/29/06 000 3.000 4.888 98.609 50,000,000.00 
T NOTE (98.20) 912828DF4 100 12/31/06 03/29/06 000 3.000 4.882 98.613 50,000,000.00 
T NOTE (98.20) 912828DF4 100 12/31/06 03/29/06 000 3.000 4.882 98.613 50,000,000.00 
T NOTE (98.19) 912828DJ6 100 01/31/07 01/31/06 000 3.125 4.588 98.586 25,000,000.00 
T NOTE (98.205) 912828DY3 100 06/30/07 11/14/05 000 3.625 4.506 98.629 25,000,000.00 
T NOTES s(9:9 212) 912828EP1 100 11/30/07 02/08/06 000 4.250 4.611 99.375 20,000,000.00 
T “NOTE »'C9:9:.:3:0)) 912828EU0 100 01/31/08 01/31/06 000 4.375 4.416 99.922 25,000,000.00 
T NOTE (99.27) 912828EY2 100 02/29/08 02/28/06 000 4.625 4.716 99.828 15,000,000.00 
T4NOTEH(S9 =:2:7') 912828EY2 100 02/29/08 02/28/06 000 4.625 4.716 99.828 15,000,000.00 
TRNOTE” ((9'9°2°7:) 912828EY2 100 02/29/08 02/28/06 000 4.625 4.716 99.828 15,000,000.00 
TONOTE: -(9.9.2°7) 912828EY2 100 02/29/08 02/28/06 000 4.625 4.716 99.828 15,000,000.00 
TANOTE -(:9:9:.2'7:) 912828EY2 100 02/29/08 02/28/06 000 4.625 4.716 99.828 15,000,000.00 
TREASURY NOTES (9'9;2241) 912828EZ9 100 03/31/08 03/31/06 000 4.625 4.807 99.656 50,000,000.00 
T NOTE! (99.22) 912828EZ9 100 03/31/08 03/31/06 000 4.625 4.807 99.656 50,000,000.00 
T-NOTE (99.21) 912828EZ9 100 03/31/08 03/31/06 000 4.625 4.807 99.656 50,000,000.00 
T NOTE (99.21) 912828EZ9 100 03/31/08 03/31/06 000 4.625 4.807 99.656 50,000,000.00 
TENOTE (9:9 21) 912828EZ9 100 03/31/08 03/31/06 000 4.625 4.807 99.656 50,000,000.00 
TUNOTE (99.21) 912828EZ9 100 03/31/08 03/31/06 000 4.625 4.807 99.656 50,000,000.00 
T NOTE (99.21) 912828EZ9 100 03/31/08 03/31/06 000 4.625 4.807 99.656 50,000,000.00 
T NOTE (99.21) 912828EZ9 100 03/31/08 03/31/06 000 4.625 4.807 99.656 50,000,000.00 
(Inv Type) 12 TREASURY NOTES 24.60% (C) 3.981 42794, "99.252 870,000,000.00 
FNMA DISCOUNT NOTES 313589E74 100 09/06/06 06/09/06 000 5.070 5.134 98.747 15,000,000.00 
FEDERAL NATL MTG ASSN DI 313589338 100 10/04/06 07/07/06 000 5.290 5.360 98.692 45,000,000.00 
FNMA DISCOUNT NOTES 313589048 100 11/22/06 08/29/06 000 5.150 5.213 98.784 25,000,000.00 
FNMA DISCOUNT NOTES 313588AC9 100 01/03/07 07/10/06 000 5.300 5.442 97.394 50,000,000.00 
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9/01/06 08:20:50 


BOOK VALUE 

49,879 93'7.350 
49°,879', 937.50 
48,782,243.06 
48,782,243.06 
48,782,243 .06 
48,782,243.06 
LO, SUA PBST ZV! 
34,148,012.50 
A195 9319/27, 5 51556516 
48,728,527.78 
2:9:, 262:,,:0451-.'6°7 


4:97 3'0:8:7 593-2575 
49,308,593.75 
49,304,687.50 
49,304,687.50 
49,306,640.63 
49,306,640.63 
24,646,484.38 
24,657,226 ..56 
19,875; 0:00.00 
24,,9810',5:833. 5:0 
LA OVS 21875 ED 
14, 974 282275 
45,9745. 21:8..07'5 
14,974 ,218:.-7'5 
PAY, 974 A Set 5 
49,828,125.00 
49,828,125.00 
49,828,125.00 
49,828,125.00 
49,828,125.00 
49,,828,125.00 
49,828,125.00 
49,828,125.00 


14; 811, 93:7. 5:0 
44,411,487.50 
24,696,006.94 
48,697,083 .33 
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INVSMT 
NO. 


SUBTOTAL 


41362 
413721 
41417 
41429 
41430 
41431 
41363 


te ee ed a od 


SUBTOTAL 


41327 
41370 
41319 
41320 
41349 
41357 


PPP Ppp 


SUBTOTAL 


41360 
41375 
41309 
41380 
41410 
41423 
41411 
41372 
41412 
41406 
41407 
41373 
41418 
41420 
41421 
41422 
41425 


Ce de a a a oo od 


SUBTOTAL 


A 41400 


Gute Tae / “Cc O. UN OF SAN FRANCISCO 
MR DANI EL DALY 415-554-448 7 
INVESTMENT INVENTORY RUN: 
INVESTMENTS OUTSTANDING AS OF 8/31/06 
MAJOR SORT KEY IS ICC# 
SETTLEMENT DATE BASIS 
FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 

DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES 

FNMA DISCOUNT NOTES 313588CF0 100 02/23/07 05/31/06 000 5.010 5.204 96.270 50,000,000.00 
(Inv Type) 41 FNMA DISCOUNT NOTES 5.15%(C) 5.181 5.302 97.704 185,000,000.00 
FEDERAL HOME LOAN DISC N 313385E69 100 09/05/06 07/17/06 000 5.140 5.177 99.286 50,000,000.00 
FEDERAL HOME LOAN DISC N 313385F50 100 09/12/06 07/24/06 000 5.150 5.187 99.285 25,000,000.00 
FEDERAL HOME LOAN DISC N 313385L95 100 10/26/06 08/16/06 000 5.100 5.152 98.994 50,000,000.00 
FEDERAL HOME LOAN DISC N 313385P75 100 11/17/06 08/28/06 000 5.140 5.200 98.844 50,000,000.00 
FEDERAL HOME LOAN DISC N 313385041 100 11/22/06 08/28/06 000 5.135 5.199 98.773 50,000,000.00 
FEDERAL HOME LOAN DISC N 313385066 100 11/24/06 08/28/06 000 5.135 5.200 98.745 50,000,000.00 
FEDERAL HOME LOAN DISC N 313384AK5 100 01/10/07 07/17/06 000 5.255 5.394 97.416 13,000,000.00 
(Inv Type) 43 FEDERAL HOME LOAN DISC NOTES 8. 22s (C) 5.137 5.195 98.891 288,000,000.00 
FMC DISCOUNT NOTES 313397E23 100 09/01/06 06/09/06 000 5.060 5.120 98.819 15,000,000.00 
FEDL HOME LN MTG CORP DI 313397H46 100 09/27/06 07/20/06 000 5.220 5.273 99.000 25,000,000.00 
FMC DISCOUNT NOTES 313397038 100 11/21/06 05/30/06 000 5.050 5.177 97.545 50,000,000.00 
FMC DISCOUNT NOTES 313397090 100 12/29/06 05/30/06 000 5.050 5.206 97.012 25,000,000.00 
FEDL HOME LLN MTG CORP D 313396AB9 100 01/02/07 07/06/06 000 5.320 5.465 97.340 20,000,000.00 
FEDL HOME LLN MTG CORP D 313396AB9 100 01/02/07 07/10/06 000 5.300 5.441 97.409 50,000,000.00 
(Inv Type) 44 FMC DISCOUNT NOTES 5.15% (Cc) 5.171 5.292 97.774 185,000,000.00 
UNION BANK CP 90485LU0K5 100 09/19/06 07/14/06 000 5.300 5.353 99.014 50,000,000.00 
BOA CP 0660P1JIR3 100 09/25/06 07/25/06 000 5.350 5.400 99.079 50,000,000.00 
BOA CP 0660P1JR3 100 09/25/06 07/27/06 000 5.360 5.408 99.107 30,000,000.00 
BOA CP 0660P1JS1 100 09/26/06 07/27/06 000 5.360 5.409 99.092 30,000,000.00 
UNION BANK CP 90485LK31 100 10/03/06 08/14/06 000 5.240 5.278 99.272 40,000,000.00 
UNION BANK CP 90485LK31 100 10/03/06 08/22/06 000 5.240 5.272 99.389 25,000,000.00 
BOA CP 0660P1KB6 100 10/11/06 08/14/06 000 5.272 5.317 99.151 50,000,000.00 
BOA CP 0660P1KH3 100 10/17/06 07/24/06 000 5.345 5.413 98.738 50,000,000.00 
BOA CP 0660P1KH3 100 10/17/06 08/14/06 000 5.275 5.325 99.062 50,000,000.00 
BOA CP O660P1KT7 100 10/27/06 08/11/06 000 5.270 5.330 98.873 50,000,000.00 
BOA CP 0660P1KWO 100 10/30/06 08/11/06 000 5.270 5.332 98.829 50,000,000.00 
BOA CP 0660P1KX8 100 10/31/06 07/24/06 000 5.350 5.430 98.529 50,000,000.00 
UNION BANK CP 90485LN87 100 01/08/07 08/17/06 000 5.250 5.363 97.900 35,000,000.00 
BOFA CP O0660PIN91 100 01/09/07 08/22/06 000 5.250 5.359 97.958 50,000,000.00 
BOFA CP O660PIN91 10:0). 02/09/07: 08/22/06 O00 55250 ~S.3859) 97.958 50,000,000.00 
BOFA CP O660PINPS5 10:0! .052/23)/07- 08/22/06. 000 5.250) 5).3:71. 97754 50,000,000.00 
UNION BANK CP 90485LNQ7 100. 0./24/07-208/23)/06 000 52240 95.3160 975758 40,000,000.00 
(Inv Type) 81 COMMERCIAL PAPER DISC DTS OMS:(S) 5.286 5.359 98.647 750,000,000.00 
WFB CD 9497P5E22 100 09/20/06 08/08/06 000 5.290 5.290 100.000 50,000,000.00 
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BOOK VALUE 


49,643,055.56 
24,821,180.56 
49,497,083 .33 
49,421,750.00 
49,386,652.78 
49,372,388.89 
12,664,227 .92 


14,822,900.00 
24,749, 875.00 
48,772,569.44 
24,253,020. 83 
19,468,000.00 
48,704,444.44 


49,506,805.56 
49,539; 3:05.56 
295, f3:2:,:0'0'0 20:0 
29), 2:15:5'3'3'33'3 
397 7087 88 8r89 
24,847,166.67 
49,575, 321521 
4:9',368;,993 .06 
FNS Tirta Wey let Be 
49,436,402.78 
49,414,444.44 
49',264,,.3'75...00 
34,265,000.00 
48,97 9:, 1:66:67 
48,979,166.67 
4:8),.8:77', 083.33 
39), 103,377.78 
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(SIRPT) 


INVSMT 
NO. 


PPP PP PPP PPP Pp pp yp 
c= 
bh 
Ww 
© 
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SUBTOTAL 


A 40973 


A 41369 


SUBTOTAL 


A 41330 


A 41419 


SUBTOTAL 


DESCRIPTION 


BOA CD 
BOA CD 
BOFA CD 


(Inv Type) 


MISSION AREA FED CR 
MISSION BANK CD 


(Inv Type) 


CITI BANK TIME DEPOSIT 
CITIBANK TIME DEPOSIT 


(Inv Type) 


Gt is ae 


MR 


9497P5E22 
9497P5G95 
06050GUE8 
06050GUR9 
06050GVK3 
9497P5F62 
9497P5F62 
06050GUT5 
06050GUU2 
06050GUW8 
06050GVG2 
06050GVHO 
06050GVJ6 
06050GVC1 
06050GCD0 
06050GVR8 


91 NEGOTIABLE C.D.'S 


1010 PUBLIC TIME DEPOSIT 


/ °C Ou N TY OF Ss 
DANIEL DALY 
INVESTMENT 
INVESTMENTS OUTSTANDING AS OF 
MAJOR SORT KEY IS ICC# 
SETTLEMENT DATE BASIS 


MATURITY PURCHASE SAF/ 


(TICKER) DATE 

09/20/06 08/08/06 
09/20/06 08/11/06 
09/21/06 07/10/06 
09/22/06 07/25/06 
09/22/06 08/15/06 
09/27/06 08/10/06 
09/27/06 08/10/06 
10/27/06 07/28/06 
10/30/06 07/28/06 
11/10/06 07/31/06 
11/14/06 08/15/06 
11/16/06 08/15/06 
11/17/06 08/15/06 
11/27/06 08/10/06 
11/28/06 08/10/06 
01/23/07 08/22/06 


22.07%(C) 
11/02/06 11/02/05 


07/16/07 07/16/06 


06/06/07 06/07/06 
08/08/07 08/09/06 


1011 PUBLIC TIME DEPOSIT MONTHLY 28% (C) 


REPORT TOTALS 


ASSETS FIXED 


INVENTORY 
8/31/06 








FRANCISCO 


448 7 


100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 


100.000 
100.000 


100.000 
100.000 


RUN: 


PAR VALUE 
SHARES 
50,000,000.00 
30,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
35,000,000.00 
50,000,000.00 
30,000,000.00 
30,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 


100,000.00 
100,000.00 


5,000,000.00 
5,000,000.00 





PAGE: 3 


09/01/06 08:20:50 


BOOK VALUE 

50,000,000.00 
30,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
35,000,000.00 
50,000,000.00 
30,000,000.00 
30,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 


100,000.00 
100,000.00 


5,000,000.00 
5,000,000.00 
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1 re ke NS UN, ok oe UR o A WN FRAN ee Lt Ov VY 
MR. DANIEL DALY 415-554-4487 PAGE: al! 
(SIRPT) INVESTMENT INVENTORY RUN: 09/01/06 08:20:50 
INVESTMENTS OUTSTANDING AS OF 8/31/06 
MAJOR SORT KEY IS BANK 
SETTLEMENT DATE BASIS 


INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
A 40973 MISSION AREA FED CR 100 11/02/06 11/02/05 000 3.000 3.000 100.000 100,000.00 100,000.00 
A 41369 MISSION BANK CD 100 07/16/07 07/16/06 000 5.630 5.630 100.000 100,000.00 100,000.00 
SUBTOTAL (Bank Code) 19 BANK OF NEW YORK 100.00%(C) 4.315 4.315 100.000 200,000.00 200,000.00 


REPORT TOTALS Sse SS SS= SSS SSS SSS SSS S=2.= ==> === == 
ASSETS FIXED 4.315 4.315 100.000 200,000.00 200,000.00 
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CLT Y/ CxO UN TY ORE SAN FoR ANC LT S.C O 


MR. DANIEL DALY 415-554-4487 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 1 
08/01/06 TO 08/31/06 RUN: 09/01/06 08:20:50 
SETTLEMENT DATE BASIS 
FUND: 100 POOLED FUNDS 
INV # DESCRIPTION/ POOL# BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
USER MEMO CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 
41134 T NOTE (99.27) 19 02/29/08 08/31/06 INTR 4.625 -346,875.00 
connie 08/31/06 08/31/06 08/31/06 4.716 346,875.00 
41135 T NOTE (99.27) 19 02/29/08 08/31/06 INTR 4.625 -346,875.00 
connie 08/31/06 08/31/06 08/31/06 4.716 346,875.00 
41136 T NOTE (99.27) 19 02/29/08 08/31/06 INTR 4.625 -346,875.00 
connie 08/31/06 08/31/06 08/31/06 4.716 346,875.00 
41137 T NOTE (99.27) 19 02/29/08 08/31/06 INTR 4.625 -346,875.00 
connie 08/31/06 08/31/06 08/31/06 4) 7G 346,875.00 
4113'38°T NOTE (99.27) 19 02/29/08 08/31/06 INTR 4.625 -346,875.00 
connie 08/31/06 08/31/06 08/31/06 4.716 346,875.00 
41286 UNION BANK CP deg) 46 08/11/06 08/11/06 MAT 4.990 -50,000,000.00 -49,369,319.44 -630,680.56 
connie 08/31/06 08/11/06 5.054 50,000,000.00 
41289 T NOTE (98.27) 19 87 11/15/06 08/25/06 SALE 2.625 -50,000,000.00 -49,416,015.63 -374,490.49 -304,687.50 
connie 08/28/06 08/28/06 5.0120 583,984.37 50,095,193 .62 
41290 T NOTE (98.27) 19 87 11/15/06 08/25/06 SALE 2.625 -50,000,000.00 -49,416,015.63 -374,490.49 -304,687.50 
connie 08/28/06 08/28/06 5.020 583,984.37 50,095,193.62 
41291 T NOTE (98.27) 19 87 11/15/06 08/25/06 SALE 2.625 -50,000,000.00 -49,416,015.63 -374,490.49 -304,687.50 
connie 08/28/06 08/28/06 5.020 583,984.37 50,095,193.62 
41292 T NOTE (98.27) 19 87 11/15/06 08/25/06 SALE 2.625 -50,000,000.00 -49,416,015.63 -374,490.49 -304,687.50 
connie 08/28/06 08/28/06 5.020 583,984.37 50,095,193.62 
41305 FEDL HOME LN MTG CORP 19 87 08/15/06 08/15/06 MAT 4.935 -50,000,000.00 -49,376,270.83 -623,729.17 
connie 08/31/06 08/15/06 4.997 50,000,000.00 
41306 FEDL HOME LN MTG CORP 19 87 08/15/06 08/15/06 MAT 4.935 -50,000,000.00 -49,376,270.83 3623.,729. 527 
connie 08/31/06 08/15/06 4.997 50,000,000.00 
41311 BOA CD 19 40 08/23/06 08/23/06 MAT 5.120 -45,000,000.00 -45,000,000.00 -614,400.00 
connie 08/31/06 08/23/06 5.120 45,614,400.00 
41312 BOA CD 19 40 08/22/06 08/22/06 MAT 5.120 -45,000,000.00 -45,000,000.00 -588,800.00 
connie 08/31/06 08/22/06 5.120 45,588,800.00 
41314 UNION BANK CP 19 46 08/01/06 08/01/06 MAT 4.990 -25,000,000.00 -24,760,895.83 -239,104.17 
connie 08/31/06 08/01/06 5.038 25,000,000.00 
41323 BOA CP 19 40 08/14/06 08/14/06 MAT 5.100 -50,000,000.00 -49,504,166.67 -495, 833.33 
connie 08/31/06 08/14/06 5.5 50,000,000.00 
41330 CITI BANK TIME DEPOSIT 19 06/06/07 08/31/06 INTR 5.400 -23,250.00 
connie 08/31/06 08/31/06 08/31/06 5.400 23,250.00 
41332 FEDL HOME LOAN BK CONS 19 40 08/09/06 08/09/06 MAT 5.050 -10,000,000.00 -9,920,041.67 -79,958.33 
connie 08/31/06 08/09/06 5.091 10,000,000.00 
41334 BOA CP 19 40 08/08/06 08/08/06 MAT 5.235 -40,000,000.00 -39,714, 983.33 -285,016.67 
connie 08/31/06 08/08/06 Bei. 40,000,000.00 
41335 BOA CP 19 40 08/22/06 08/22/06 MAT 5.270 -40,000,000.00 -39,631,100.00 -368,900.00 
connie 08/31/06 08/22/06 5.319 40,000,000.00 
41336 BOA CD USS) 40 08/09/06 08/09/06 MAT 5.280 -50,000,000.00 -50,000,000.00 -366,666.67 
connie 08/31/06 08/09/06 5.280 50,366,666.67 
41337 BOA CD 19 40 08/09/06 08/09/06 MAT 5.280 -25,000,000.00 -25,000,000.00 =-183,,333-.33 


connie 08/31/06 08/09/06 5.280 25, 183, 333.33 
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* ACTIVE TRANSACTIONS * 


41340 
connie 
41346 
connie 
41347 
connie 
41348 
connie 
41350 
connie 
41353 
connie 
41354 
connie 
47355 
connie 
41356 
connie 
41358 
connie 
41359 
connie 
41361 
connie 
41364 
connie 
41365 
connie 
41366 
connie 
41367 
connie 
41368 
connie 
41374 
connie 
41377 
connie 
41378 
connie 
41384 
amy 


connie 


DESCRIPTION/ POOL# 
MEMO 


WFB CD 

FNMA DISCOUNT NOTES 
BOA CP 

BOA CP 

WFB CD 

UNION BANK CP 

UNION BANK CP 

WEB JCD 

WFB CP 

WFB CD 

FEDL HOME LN MTG CORP 
WFB CD 

BOA CP 

WFB CP 

WFB CD 

FEDERAL HOME LOAN DISC 
UNION BANK CP 

UNION BANK CP 

WFB CD 

WFB CD 


BOA CP 


rorTy / COUN Ty OF SAN 


BANK BROK 
CASH DATE 
19 41 
19 87 
TED 40 
19 40 
dk9 41 
i'9) 46 
ate) 46 
19 41 
19 41 
1.9 41 
19 43 
i) 41 
29 40 
19 41 
19 40 
£9 45 
a9 46 
19 46 
129 41 
9 41 
19 40 
40 


FRANCIS 


DANTIEL DALY 4ir5- 55 4 - 
DETAIL TRANSACTION REPORT - FIXED INCOME 
08/01/06 TO 08/31/06 


SETTLEMENT DATE BASIS 
FUND: 100 POOLED FUNDS 


PAR VALUE 
ORIGINAL FACE 


TXN COUPON 
TYP YIELD 


MATURITY TRADE/ 
/ ENTRY SETTLE 


08/08/06 08/08/06 MAT 5.260 -25,000,000.00 
08/31/06 08/08/06 55 

08/22/06 08/22/06 MAT 5.160 -30,000,000.00 
08/31/06 08/22/06 5.196 

08/15/06 08/15/06 MAT 5.280 -35,000,000.00 
08/31/06 08/15/06 Bes 
08/31/06 08/31/06 MAT 5.320 
08/31/06 08/31/06 5.365 
08/14/06 08/14/06 MAT 5.290 -50,000,000.00 
08/31/06 08/14/06 
08/15/06 08/15/06 MAT 5.240 -50,000,000.00 
08/31/06 08/15/06 
08/22/06 08/22/06 MAT 5.240 
08/31/06 08/22/06 
08/14/06 08/14/06 MAT S270 
08/31/06 08/14/06 
08/07/06 08/07/06 MAT 5.270 
08/31/06 08/07/06 
08/14/06 08/14/06 MAT 5.270 -50,000,000.00 
08/31/06 08/14/06 
08/15/06 08/15/06 MAT 5.180 -40,000,000.00 
08/31/06 08/15/06 5.204 

08/22/06 08/22/06 MAT 5.280 -50,000,000.00 
08/31/06 08/22/06 
08/08/06 08/08/06 MAT 5.280 -50,000,000.00 
08/31/06 08/08/06 5.296 
08/11/06 08/11/06 MAT 5.280 
08/31/06 08/11/06 
08/08/06 08/08/06 MAT 5.300 


-35,000,000.00 


-50,000,000.00 


-20,000,000.00 


-50,000,000.00 


-50,000,000.00 


-50,000,000.00 


08/31/06 08/08/06 57.3:00 
08/16/06 08/16/06 MAT 5.180 -35,000,000.00 
08/31/06 08/16/06 BrZOu 
08/22/06 08/22/06 MAT 5.260 -50,000,000.00 
08/31/06 08/22/06 5.286 
08/28/06 08/28/06 MAT 5.250 -50,000,000.00 
08/31/06 08/28/06 Br Zr6 


08/10/06 08/10/06 MAT 5.2180) =50 0007000: 0:0 
08/31/06 08/10/06 
08/28/06 08/28/06 MAT 5.350 -50,000,000.00 


08/31/06 08/28/06 5.350 
08/02/06 08/01/06 PURC 5.270 50,000,000.00 
08/04/06 08/01/06 Sri ial: 

08/02/06 MAT 5.270 -50,000,000.00 
08/31/06 08/02/06 ahah 








CxO 


448 7 


BOOK VALUE 
PREM / (DISC) 


-25,000,000.00 
-29,793,600.00 
=347°789',,533'.3:3 
=34, 705, 183:..33 
-50,000,000.00 
24:9), 7457277 3.78 
-49,694,333..33 
-20,000,000.00 
=49,809,694.44 
-50,000,000.00 
=3'9) i815! 822).:22 
-50,000,000.00 
-49,846,000.00 
-49,824,000.00 
-50,000,000.00 
+34,,1853'; 988.89 
=4:9;, 75 ae 61 EL 
241975 77:5270'83.,3:3 
-50,000,000.00 
-50,000,000.00 
49,992,680.56 


=F Soe 4 
-49,992,680.56 


PAGE: 2 
RUN: 09/01/06 08:20:50 
(INTEREST) (GAIN) /LOSS 


AMORT/ (ACCRET) 


-157,069.44 
-206,400.00 
-210,466.67 
$294,816.67 
=286.,5412..:67 
=254,722':22 
-305,666.67 
-99,544.44 
=190;-3105;.56 
-248,861.11 
=-184, 277.78 
-286,000.00 
-154,000.00 
=17-6.,/0'0'0:.:0:0 
=154, 583.33 
=147,, 022.21 
-248,388.89 
=247, 976 367 
-110,000.00 


=24'5),-2:0'8'.33 


=p, Ou Ow 44 


SETTLEMENT 
25,157,069 44 
30,000,000.00 
35,000,000.00 
35,000,000.00 
50',.286, 541.67 
50,000,000.00 
50,000,000.00 
20,099,544.44 
50,000,000.00 
50,248,861.11 
40,000,000.00 
50,286,000.00 
50,000,000.00 
50,000,000.00 
50,154,583. 33 
35,000,000.00 
50,000,000.00 
50,000,000.00 
5105, 1505,20'00) .0'0 
50,245,208.33 

=4:95, 9/927, (68 OR 516 


50,000,000.00 
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* ACTIVE TRANSACTIONS 


connie 
41386 
amy 


connie 
41387 
amy 


connie 
41388 
amy 


connie 
41389 
amy 


connie 
41390 
amy 


connie 
41391 
amy 


connie 
41392 
amy 


connie 
41393 
amy 


connie 
41394 
amy 


connie 
41395 


amy 


connie 


* 


DESCRIPTION/ POOL# 
eee ae Se 
BOA CP 

BOA CP 

BOA CP 

BOA CP 

BOA CP 

BOA CP 

BOA CP 

BOA CP 

BOA CP 

BOA CP 

BOA CP 





CrTy (co UN TY OnE SAN FRANCISCO 
MR DANIEL DALY 415-554-4487 
DETAIL TRANSACTION REPORT - FIXED INCOME 
08/01/06 TO 08/31/06 
SETTLEMENT DATE BASIS 
FUND: 100 POOLED FUNDS 
BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE 
CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) 
19 40 08/03/06 08/02/06 PURC 5.230 50,000,000.00 49,992,736.11 
08/04/06 08/02/06 5.231 -7,263.89 
40 08/03/06 MAT 5.230 -50,000,000.00 -49,992,736.11 
08/31/06 08/03/06 5.231 
19 40 08/04/06 08/03/06 PURC 5.230 50,000,000.00 49,992,736.11 
08/04/06 08/03/06 S.2ou -7,263.89 
40 08/04/06 MAT 5.230 -50,000,000.00 -49,992,736.11 
08/31/06 08/04/06 5.231 
19 40 08/04/06 08/03/06 PURC 5.230 25,000,000.00 24,996,368.06 
08/04/06 08/03/06 5.231 -3,631.94 
40 08/04/06 MAT 5.230 -25,000,000.00 -24,996,368.06 
08/31/06 08/04/06 5.231 
19 40 08/07/06 08/04/06 PURC 5.240 50,000,000.00 49,978,166.67 
08/04/06 08/04/06 5.242 -21,833.33 
40 08/07/06 MAT 5.240 -50,000,000.00 -49,978,166.67 
08/31/06 08/07/06 5.242 
19 40 08/07/06 08/04/06 PURC 5.240 10,000,000.00 9,995,633.33 
08/04/06 08/04/06 5.242 -4,366.67 
40 08/07/06 MAT 5.240 -10,000,000.00 -9,995,633.33 
08/31/06 08/07/06 5.242 
19 40 08/08/06 08/07/06 PURC 5.230 50,000,000.00 49,992,736.11 
08/09/06 08/07/06 5.231 -7,263.89 
40 08/08/06 MAT 5.230 -50,000,000.00 -49,992,736.11 
08/31/06 08/08/06 Saou 
19 40 08/08/06 08/07/06 PURC 5.230 50,000,000.00 49,992,736.11 
08/09/06 08/07/06 wee a -7,263.89 
40 08/08/06 MAT 5.230 -50,000,000.00 -49,992,736.11 
08/31/06 08/08/06 5.231 
19 40 08/08/06 08/07/06 PURC 5.230 10,000,000.00 9,998,547.22 
08/09/06 08/07/06 5.231 -1,452.78 
40 08/08/06 MAT 5.230 -10,000,000.00 -9,998,547.22 
08/31/06 08/08/06 5.2230. 
19 40 08/09/06 08/08/06 PURC 5.250 50,000,000.00 49,992,708.33 
08/09/06 08/08/06 5.251 -7,291.67 
40 08/09/06 MAT 5.250 -50,000,000.00 -49,992,708.33 
08/31/06 08/09/06 5.251 : 
19 40 08/09/06 08/08/06 PURC 5.250 50,000,000.00 49,992,708.33 
08/09/06 08/08/06 5.251 -7,291.67 
40 08/09/06 MAT 5.250 -50,000,000.00 -49,992,708.33 
08/31/06 08/09/06 5.251 
19 40 08/09/06 08/08/06 PURC 5.250 25,000,000.00 24,996,354.17 
08/09/06 08/08/06 5.251 -3,645.83 
40 08/09/06 MAT 5.250 -25,000,000.00 -24,996,354.17 
08/31/06 08/09/06 5.251 











PAGE: 3 
RUN: 09/01/06 08:20:50 
(INTEREST) (GAIN) /LOSS 


AMORT/ (ACCRET) 


=-7, 263 .89 


-7, 263.89 


=3,63:1..94 


=21.,8335.33 


-4,366.67 


27 j,-263).89 


=7,,263).8:9 


=1,; 452). 78 


Sipe Gor 


Sih pee Ont: 


=3, 645.83 


SETTLEMENT 
=4:9,992), 136.11 
50,000,000.00 
-49,992,736.11 
50,000,000.00 
-24,996,368.06 
25,000,000.00 
-49,978,166.67 
50,000,000.00 
=9.,9955,633:.33 
10,000,000.00 
-49,992.,.736 242 
50,000,000.00 
=49,,99:2.,.73' 6.12 
50,000,000.00 
=9,998 , 547.22 
10,000,000.00 
=419 5992, 710:8:3'3 
50,000,000.00 
=4:9',992;, 5708.33 
50,000,000.00 
=24, 996,354.17 


25,000,000.00 
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* ACTIVE TRANSACTIONS 


connie 
41397 
amy 


connie 
41398 
amy 


connie 
41399 
amy 


connie 
41400 
amy 
41401 
amy 
41402 
amy 
41403 
amy 
41404 
amy 
41405 
amy 
41406 
amy 
41407 
amy 
41408 
amy 
41409 
amy 
41410 
amy 
41411 
amy 
41412 
amy 
41413 
connie 


* 


DESCRIPTION/ POOL# 


MEMO 


BOA CP 


BOA CP 


BOA CP 


WFB CD 


WFB CD 


WFB CD 


WFB CD 


BOA CD 


BOA CD 


BOA CP 


BOA CP 


WFB CD 


TREASURY BILLS 


UNION BANK CP 


BOA CP 


BOA CP 


BOA CD 


MR 
BANK BROK 
CASH DATE 

1:9 40 

40 

19 40 

40 
19 40 
40 
L9 40 
40 

19 41 

19 41 

a9: 41 

9 41 

19) 40 

19 40 

) 40 

AKO 40 

19 41 

9) 87 

19 46 

159 40 

19 40 

19 40 


Gr gery /coOuUuN TY OF SAN FRANCISCO 
DANIEL DALY 415-554-4487 
DETAIL TRANSACTION REPORT - FIXED INCOME 
08/01/06 TO 08/31/06 
SETTLEMENT DATE BASIS 
FUND: 100 POOLED FUNDS 
MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE 
/ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) 
08/10/06 08/09/06 PURC 5.220 25,000,000.00 24,996,375.00 
08/09/06 08/09/06 5221: -3,625.00 
08/10/06 MAT 5.220 -25,000,000.00 -24,996,375.00 
08/31/06 08/10/06 5.221 
08/10/06 08/09/06 PURC 5.220 50,000,000.00 49,992,750.00 
08/09/06 08/09/06 5.2 2. -7,250.00 
08/10/06 MAT 5.220 -50,000,000.00 -49,992,750.00 
08/31/06 08/10/06 5.221 
08/10/06 08/09/06 PURC 5.220 50,000,000.00 49,992,750.00 
08/09/06 08/09/06 5.22 -7,250.00 
08/10/06 MAT 5.220 -50,000,000.00 -49,992,750.00 
08/31/06 08/10/06 Bie oa 
08/10/06 08/09/06 PURC 5.220 50,000,000.00 49,992,750.00 
08/09/06 08/09/06 5.221 -7,250.00 
08/10/06 MAT 5.220 -50,000,000.00 -49,992,750.00 
08/31/06 08/10/06 5.221 
09/20/06 08/08/06 PURC 5.290 50,000,000.00 50,000,000.00 
08/09/06 08/08/06 5.290 
09/20/06 08/08/06 PURC 5.290 50,000,000.00 50,000,000.00 
08/09/06 08/08/06 5.290 
09/27/06 08/10/06 PURC 5.280 35,000,000.00 35,000,000.00 
08/09/06 08/10/06 5.280 
09/27/06 08/10/06 PURC 5.280 50,000,000.00 50,000,000.00 
08/09/06 08/10/06 5.280 
11/27/06 08/10/06 PURC 5.350 50,000,000.00 50,000,000.00 
08/09/06 08/10/06 5.350 
11/28/06 08/10/06 PURC 5.350 50,000,000.00 50,000,000.00 
08/09/06 08/10/06 5.350 
10/27/06 08/11/06 PURC 5.270 50,000,000.00 49,436,402.78 
08/11/06 08/11/06 5.330 -563,597.22 
10/30/06 08/11/06 PURC 5.270 50,000,000.00 49,414,444.44 
08/11/06 08/11/06 52332 -585,555.56 
09/20/06 08/11/06 PURC 5.280 30,000,000.00 30,000,000.00 
08/11/06 08/11/06 5.280 
02/08/07 08/14/06 PURC 4.975 30,000,000.00 29,262,041.67 
08/11/06 08/14/06 5.100 -737,958.33 
10/03/06 08/14/06 PURC 5.240 40,000,000.00 39,708,888.89 
08/11/06 08/14/06 5.278 = 29> MTs: 
10/11/06 08/14/06 PURC 5.272 50,000,000.00 49,575,311.11 
08/11/06 08/14/06 5.317 -424,688.89 
10/17/06 08/14/06 PURC 5.275 50,000,000.00 49,531,111.11 
08/11/06 08/14/06 5.325 -468,888.89 
09/22/06 08/15/06 PURC 5.280 50,000,000.00 50,000,000.00 
08/15/06 08/15/06 5.280 














PAGE: 4 
RUN: 09/01/06 08:20:50 
(INTEREST) (GAIN) /LOSS 


AMORT/ (ACCRET) 


SETTLEMENT 


-24,996,375.00 


=3 625. 0:0 
25,000,000.00 
=4'9),,9:9'2 4, 75 0\.100 
=7,250:..00 
50,000,000.00 
-49,992,750.00 
= 7 72:50:00 
50,000,000.00 
=49,992:, 750-00 
=772:50:.50'0 


50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-35,000,000.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-49,436,402.78 
-49,414,444.44 
-30,000,000.00 
=29;, 262, 040.267 
-39,708,888.89 
49) Di DS 7 Sul die eal: 
=497 534 Aad cdl 


-50,000,000.00 
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* ACTIVE TRANSACTIONS * 
INV # DESCRIPTION/ POOL# BANK BROK 
USER MEMO CASH DATE 

41414 BOA CD 19 40 
connie 

41415 BOA CD 19 40 
connie 

41416 BOA CD 19 40 
connie 

41417 FEDERAL HOME LOAN DISC 19 87 
connie 

41418 UNION BANK CP 19 46 
connie 

41419 CITIBANK TIME DEPOSIT 19 48 
connie 
connie 08/31/06 

41420 BOFA CP Lg 40 
connie 

41421 BOFA CP 19 40 
connie 

41422 BOFA CP 19) 40 
connie 

41423 UNION BANK CP 19 46 
connie 

41424 BOFA CD 19 40 
connie 

41425 UNION BANK CP 1g: 46 
connie 

41426 TREASURY BILLS 19 40 
connie 

41427 TREASURY BILLS L9 40 
connie 

41428 TREASURY BILLS 19 40 
connie 

41429 FEDERAL HOME LOAN DISC 19 40 
connie 

41430 FEDERAL HOME LOAN DISC 19 89 
connie 

41431 FEDERAL HOME LOAN DISC Lg 89 
connie 

41432 FNMA DISCOUNT NOTES 19 87 
amy 


DANTEL 


FUND: 


MATURITY 
/ENTRY 


11/14/06 
08/15/06 
11/16/06 
08/15/06 
11/17/06 
08/15/06 
10/26/06 
08/17/06 
01/08/07 
08/17/06 
08/08/07 
08/22/06 


08/31/06 
01/09/07 
08/22/06 
01/09/07 
08/22/06 
01/23/07 
08/22/06 
10/03/06 
08/22/06 
01/23/07 
08/22/06 
01/24/07 
08/22/06 
09/14/06 
08/28/06 
09/14/06 
08/28/06 
11/24/06 
08/28/06 
1/17/06 
08/28/06 
11/22/06 
08/28/06 
11/24/06 
08/28/06 
11/22/06 


4487 


BOOK VALUE 
PREM / (DISC) 


50,000,000.00 
50,000,000.00 
50,000,000.00 


49,497,083 .33 
=502., 916..:6.7 
34,265,000.00 
-735,000.00 
5,000,000.00 


48,979,166.67 
=1.,,0207,833..33 
48,979,166.67 
=1.,020 833.33 
48,877,083 .33 
= 22) 916... 6:7 
24,847,166.67 

=152,,833 .33 
50,000,000.00 


3:9103 377378 
89675622522 
4'9)7:8:1.9.,, 93:7 50 
-120,062.50 
4:9°,.8:79),93.7550 
=-120,062.50 
4:9), 3:92),,555:..56 
-607,444.44 
49,421,750.00 
-578,250.00 
497 386,652:.. 78 
=613 ,34 7.522 
49,372,388.89 
6257/70 de ae 
24,696,006.94 


F AN FR AN Gr S' Cv0 
DALY 415-554 - 
DETAIL TRANSACTION REPORT - FIXED INCOME 
08/01/06 TO 08/31/06 
SETTLEMENT DATE BASIS 
100 POOLED FUNDS 
TRADE / TXN COUPON PAR VALUE 
SETTLE TYP YIELD ORIGINAL FACE 
08/15/06 PURC 5.350 50,000,000.00 
08/15/06 5.350 
08/15/06 PURC 5.350 50,000,000.00 
08/15/06 5.350 
08/15/06 PURC 5.350 50,000,000.00 
08/15/06 5.350 
08/16/06 PURC 5.100 50,000,000.00 
08/16/06 5.152 
08/17/06 PURC 5.250 35,000,000.00 
08/17/06 5.363 
08/09/06 PURC 5.500 5,000,000.00 
08/09/06 5.500 
08/31/06 INTR 5.500 
08/31/06 5.500 
08/18/06 PURC 5.250 50,000,000.00 
08/22/06 5.359 
08/18/06 PURC 5.250 50,000,000.00 
08/22/06 5.359 
08/18/06 PURC 5.250 50,000,000.00 
08/22/06 eee We 
08/21/06 PURC 5.240 25,000,000.00 
08/22/06 5.272 
08/18/06 PURC 5.360 50,000,000.00 
08/22/06 5.360 
08/21/06 PURC 5.240 40,000,000.00 
08/23/06 5.360 
08/28/06 PURC 5.085 50,000,000.00 
08/28/06 5.097 
08/28/06 PURC 5.085 50,000,000.00 
08/28/06 5.097 
08/28/06 PURC 4.970 50,000,000.00 
08/28/06 5.031 
08/28/06 PURC 5.140 50,000,000.00 
08/28/06 5.200 
08/23/06 PURC 5.135 50,000,000.00 
08/28/06 5.199 
08/23/06 PURC 5.135 50,000,000.00 
08/28/06 5.200 
08/29/06 PURC 5.150 25,000,000.00 
08/29/06 S23 


08/29/06 











=3310)3)739'93;0'6 


PAGE: 5 
RUN: 09/01/06 08:20:50 
(INTEREST) (GAIN) /LOSS 


AMORT/ (ACCRET) 


-16,805.56 


SETTLEMENT 


-50,000,000.00 


-50,000,000.00 


-50,000,000.00 


~4'9,497,,083..33 


-34,265,000.00 


-5,000,000.00 


16 ,8'05:.. 56 


=48,979,166.67 


-48,979,166.67 


-48',877,083:...33 


-24,847,166.67 


-50,000,000.00 


=3:9;;, 103 53:7 75,18 


=49;,-8:7:9) 93-7 - 50 


=49', 87:9, 937 < 510 


-49,,3:92,555. 56 


=49,421;,750. 00 


-49,, 3:36, 652:.78 


497737273: Si8.89 


-24,696,006.94 
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* ACTIVE TRANSACTIONS * 


PAR 

TYPE/ WEIGHTED 

TXN# YIELD 

PURC 5.264 
( 49) 

SALE 5.020 
( 4) 

INTR 4.802 
( 7) 

MAT 5.233 


PAR VALUE 


2110000000. 


-200000000. 


-1995000000. 





00 


00 


00 


Clot YS / eC O20 Net ¥ oO 


F SAN FRANCISCO 
= "5 5:4 = 4-4 °8°7 


MR. DANIEL DALY 415 
DETAIL TRANSACTION REPORT - FI 
08/01/06 TO 08/31/06 
REPORT GRAND TOTALS 
ASSETS 
ORIGINAL FACE PREMIUM/ 
VALUE BOOK VALUE (DISCOUNT) 


2098394209.73 


-197664062.52 


-1988927912.47 


=-11605790.27 


25,335; 99 7.48 





XED INCOME 


AMORTIZATION/ 
(ACCRETION) 


PAGE: 6 
RUN: 09/01/06 08:20:50 


(INTEREST) LOSS SETTLEMENT 


-2098394209.73 
=-1,497,961.96 =1,.218, 750.00 2:00),3:80 >/7:74.248 
-1,774,430.56 


=9:,413:,095..85 1992268920 ..79 
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CT ve -C-O..U IN TY. OF SAN FRANCIS € 0 


MR. DANIEL DAL Y 415 -5 54-44 8 7 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT = FIXED INCOME PAGE: I 
08/01/06 TO 08/31/06 RUN: 09/01/06 12:24:27 
SETTLEMENT DATE BASIS 
FUND: 100 POOLED FUNDS 
INV # DESCRIPTION/POOL# BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
USER MEMO CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 
41330 CITI BANK TIME DEPOSIT 19 06/06/07 08/31/06 INTR 5.400 -23,250.00 
connie 08/31/06 08/31/06 08/31/06 5.400 23,250.00 
41419 CITIBANK TIME DEPOSIT 19 48 08/08/07 08/09/06 PURC 5.500 5,000,000.00 5,000,000.00 
connie 08/22/06 08/09/06 5.500 -5,000,000.00 
08/31/06 INTR 5.500 -16, 805.56 
connie 08/31/06 08/31/06 08/31/06 5.500 16,805.56 
SUBTOTAL (Inv Type) 1011 PUBLIC TIME DEP ASSETS 5 7 010'0:,.0:0:0. 0.0 5,000,000.00 -40,055.56 
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* ACTIVE TRANSACTIONS * 


PAR 
TYPE/ WEIGHTED 
TXN# YIELD PAR VALUE 
PURC 5.500 5,000,000.00 


INTR 5.450 
( 2) 





@riTy/ COU NT Y OF SAN FRANCISCO 
MR. DANIEL DALY 415-554-448 7 
DETAIL TRANSACTION REPORT - FIXED INCOME 
08/01/06 TO 08/31/06 
REPORT GRAND TOTALS 

ASSETS 


ORIGINAL FACE PREMIUM/ AMORTIZATION/ 
VALUE BOOK VALUE (DISCOUNT) (ACCRETION) (INTEREST) 


5,000,000.00 


-40,055.56 


PAGE: 2 
RUN: 09/01/06 12:24:27 


LOSS SETTLEMENT 


-5, 000,000.00 
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‘CITY AND COUNTY OF SAN FRANCISCO OFFICE OF THE TREASURER 


GAVIN NEWSOM 





| MAYOR 
| José Cisneros 
| TREASURER 
Daniel P. Daly 
CHIEF INVESTMENT OFFICER 
October 2, 2006 

The Honorable Gavin Newsom The Honorable Board of Supervisors 

Mayor of San Francisco City and County of San Francisco 

City Hall, Room 200 City Hall, Room 244 

a Dr. Carlton B. Goodlett Place 1 Dr. Carlton B. Goodlett Place 

San Francisco, Ca 94102-0917 San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 


This correspondence and its attachments show the investment activity (for fiscal year to date) of the 
portfolios under Treasurer’s management. 


Portfolio Statistics from July 1, 2006 to September 30, 2006: 





Pooled All 
Interest Received $47,021,114 $47,021,114 
Total Net Earnings $45,949,943 $45,949,943 
Earned Income Yield 5.155% 5.155% 
Average Age of Portfolio 160 Days 160 Days 


Total cost of the securities on hand September 30, 2006 was $3,399,960,642 with a market value of 
$3,415,092,987 plus fixed assets accrued interests of $6,914,194. The earned income yield for the month of 
September 30 is 5.222%. 


In accordance with provisions of California State Government Code Section 53646, we are forwarding 
herewith computer printouts detailing the City’s investment portfolio as of September 30, 2006. These 
investments are in compliance with California Code and our statement of investment policy, and provide 
sufficient liquidity to meet expenditure requirements for the next six months. 





Very truly yours, 

——— DOCUN ENTS DEP | 
José Cisneros ; See 
Treasurer OCT - 9 200b 
cc: Harvey Rose, Budget Analyst (w/Enc.) PUDLIVL LIL 


Ed Harrington, Controller (w/Enc.) 

Controller — Internal Audit Division -YTD-All Funds, YTD-Pooled Funds 

Oversight Committee: R. Sullivan, Dr. P. Day, Jr., J. Grazioli, S. MacDonald, P. Marx 
Transportation Authority — L. Cofresi-Howe, San Francisco Public Library — 2 copies 
CDIAC 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 
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CITY AND COUNTY OF SAN FRANCISCO OFFICE OF THE TREASURER 


GAVIN NEWSOM 





| MAYOR 
| José Cisneros 
| TREASURER 
| Daniel P. Daly 
CHIEF INVESTMENT OFFICER 
November 2, 2006 

T he Honorable Gavin Newsom The Honorable Board of Supervisors 

Mayor of San Francisco City and County of San Francisco 

City Hall, Room 200 City Hall, Room 244 

1 Dr. Carlton B. Goodlett Place 1 Dr. Carlton B. Goodlett Place 


San Francisco, Ca 94102-0917 San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 


This correspondence and its attachments show the investment activity (for fiscal year to date) of the 
portfolios under Treasurer’s management. 


Portfolio Statistics from July 1, 2006 to October 31, 2006: 





( Pooled All 

j Interest Received $54,124,154 $54,124,154 

4 Total Net Earnings $60,731,833 $60,731,833 
Earned Income Yield 5.168% 5.168% 
Average Age of Portfolio 159 Days 159 Days 


Total cost of the securities on hand October 31, 2006 was $3,455,254,782 with a market value of 
—$3,471,111,035 plus fixed assets accrued interests of $13,190,628. The earned income yield for the month of 
October 2006 is 5.210%. 


In accordance with provisions of California State Government Code Section 53646, we are forwarding 

_ herewith computer printouts detailing the City’s investment portfolio as of October 31, 2006. These 

| investments are in compliance with California Code and our statement of investment policy, and provide 
_ sufficient liquidity to meet expenditure requirements for the next six months. 


Very truly yours, - 
=e DOCUMENTS DEPT. 


9 INNE 


_ José Cisneros NOV - 3 2006 
_ Treasurer 
SAN FRANCISCO 


| Enc. PUBLIC LIBRARY 


cc: Harvey Rose, Budget Analyst (w/Enc.) 
Ed Harrington, Controller (w/Enc.) 
Controller — Internal Audit Division -YTD-All Funds, YTD-Pooled Funds 
Oversight Committee: R. Sullivan, Dr. P. Day, Jr., J. Grazioli, S. MacDonald, P. Marx 
Transportation Authority — L. Cofresi-Howe, San Francisco Public Library — 2 copies 
CDIAC 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 
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(FS/ERNFS) 


Chiatey w/ C.Onw Not Y OF SAN FRANCISCO 
MR DANIEL DALY 415-554-448 7 
PORT FOL LTO cS TAT IS TI ¢:s PAGE: at 
10/01/06 THROUGH 10/31/06 RUN: 10/30/06 08:43:20 
ALL FUNDS 
-------- GOV'T SECURITIES --------  ---------- TIME DEPOSITS --------- 
ASSETS LIABILITIES ASSETS LIABILITIES TOTAL 

TOT GNGOMR RECHEVED UN THis BeRioD: 7,056,100.00 - === 00 46,930.56” N/A —*7,103,040.56 
TOTAL NET EARNINGS THIS PERIOD: 14,734,216.41 .00 47,673.70 N/A 14, 781,890.21 
AVERAGE DAILY PORTFOLIO BALANCE: 3,330,153,817.39 .00 10,200,000.00 N/A» 3;340;353,,817-.39 
EARNED INCOME YIELD THIS PERIOD: 5.209 .000 5.503 N/A 5250 
END OF PERIOD PORTFOLIO BALANCE: 3,445,054,781.95 .00 10,200,000.00 N/A 3,455,254,781.95 
CURRENT AMORTIZED BOOK VALUE: 3,449,294,954.97 .00 10,200,000.00 N/A 3,459,494,954.97 
WEIGHTED AVERAGE YIELD AT END OF PERIOD: 5.179 .000 5.503 N/A 5.180 
WEIGHTED AVERAGE DAYS TO MATURITY: 158.99 .00 247.16 N/A -N/A 
WEIGHTED AVERAGE DAYS TO CALL: 158.99 .00 247.16 N/A N/A 


NET PORTFOLIO YIELD, 365-DAY BASIS: 5.2110 
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Curl /SC.05U Net sy OF SAN FR A\N°C I°S:c'o0 
MR DANIEL DALY 415-554-448 7 
PORTFOLIO STAT IP-S TI es PAGE: A 
10/01/06 THROUGH 10/31/06 RUN: 10/30/06 08:43:20 
FUND: 100 POOLED FUNDS 
-~------- GOV'T SECURITIES -------- ---------- TIME DEPOSITS --------- 
ASSETS LIABILITIES ASSETS LIABILITIES TOTAL 

TOTAL INCOME RECEIVED IN THIS PERIOD:  7,056,110.00 = s—<«~CS 46,930.56” N/A 7,103, 040.56 
TOTAL NET EARNINGS THIS PERIOD: 14,734,216.41 .00 47,673.70 N/A 14,782,890. 
AVERAGE DAILY PORTFOLIO BALANCE: 5 S50 1s 8ir eo .00 10,200,000.00 N/A 3,340,353,817.39 
EARNED INCOME YIELD THIS PERIOD: 5.209 .000 5.503 N/A 5.210 
END OF PERIOD PORTFOLIO BALANCE: 3,445,054,781.95 .00 10,200,000.00 N/A 3,455,254,781.95 
CURRENT AMORTIZED BOOK VALUE: 3,449,294,954.97 .00 10,200,000.00 N/A 3,459,494,954.97 
WEIGHTED AVERAGE YIELD AT END OF PERIOD: 5.179 .000 5.503 N/A 5.180 
WEIGHTED AVERAGE DAYS TO MATURITY: 158.99 .00 247.16 N/A “N/A 
WEIGHTED AVERAGE DAYS TO CALL: 158.99 .00 ZANT eA.6 N/A N/A 


NET PORTFOLIO YIELD, 365-DAY BASIS: 53 20 
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(FS/ERNFS) 
Crt 
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TOTAL INCOME RECEIVED IN THIS PERIOD: 
TOTAL NET EARNINGS THIS PERIOD: 
AVERAGE DAILY PORTFOLIO BALANCE: 
EARNED INCOME YIELD THIS PERIOD: 
END OF PERIOD PORTFOLIO BALANCE: 


CURRENT AMORTIZED BOOK VALUE: 


WEIGHTED AVERAGE YIELD AT END OF PERIOD: 


WEIGHTED AVERAGE DAYS TO MATURITY: 


WEIGHTED AVERAGE DAYS TO CALL: 


NET PORTFOLIO YIELD, 365-DAY BASIS: 


ak 


Y./-C OF UN T 
DANIEL 


BPO -R LT FOr Ly. Tk 0 


ASSETS 

~§3,966,377.51 
60,572,544.08 
35,478,539), 2547. 95 
5. 6:7 
3,445,054,781.95 
3,449,294,954.97 
5.76 


158...99 


VS ..99 
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Y 
DA 


GOV'T SECURITIES 


OF 
LY: 4. 15 5 


ALL FUNDS 


LIABILITIES 


.000 


.000 
.00 


010 


FRANCISCO 


5.5 4.- 4.4 82.7 


ST Avr fs. Tr Cs 
7/01/06 THROUGH 10/31/06 


ASSETS 
a 157,776.91 
159,289.02 
8,614,634.15 
5.487 
10,200,000.00 
10,200,000.00 
5.503 


247.16 


247.16 


TIME DEPOSITS 


PAGE: 1 

RUN: 10/31/06 09:12:44 
LIABILITIES TOTAL 

— | N/A 54, 124,154.42 

N/A 60.731, 833%. 10 

N/A 3,487,153,889.10 

N/A 5.168 

N/A 3,455,254,781.95 

N/A 3,459,494,954.97 

N/A Bre eT, 

N/A “N/A 

N/A N/A 

5.168 
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pen 
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(FS/ERNFS) 


Cl TY /SC Ose NT Ew OU arS* AN. oF -R AUNCC IS co 
MR DAW reek iy 2 DeA- hee 415-554-4487 
SOR TSO fT 6. ‘6 TAT 2s it cS PAGE: 1 
7/01/06 THROUGH 10/31/06 RUN: 10/31/06 09:12:43 
FUND: 100 POOLED FUNDS 
-------- GOV'T SECURITIES -------- ---------- TIME DEPOSITS --------- 
ASSETS LIABILITIES ASSETS LIABILITIES TOTAL 

TOTAL INCOME RECHIVEDIN THIS PERTOD: 53,966,377-51 = | «00. © 157,776.91 N/A 54,124,154. 42 
TOTAL NET EARNINGS THIS PERIOD: 60,572,544.08 .00 159,289.02 N/A 60,731,833.10 
AVERAGE DAILY PORTFOLIO BALANCE: 3,478,539,254.95 .00 8,614,634.15 N/A 3,487,153,889.10 
EARNED INCOME YIELD THIS PERIOD: 5.167 .000 5.487 N/A 5.168 
END OF PERIOD PORTFOLIO BALANCE: 3,445,054,781.95 .00 10,200,000.00 N/A 3,455,254,781.95 
CURRENT AMORTIZED BOOK VALUE: 3,449,294,954.97 .00 10,200,000.00 N/A 3,459,494,954.97 
WEIGHTED AVERAGE YIELD AT END OF PERIOD: 5.176 .000 5.503 N/A S077 
WEIGHTED AVERAGE DAYS TO MATURITY: 158.99 .00 247.16 N/A “N/A 
WEIGHTED AVERAGE DAYS TO CALL: 158.99 .00 247.16 N/A N/A 


NET PORTFOLIO YIELD, 365-DAY BASIS: 5168 
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(SIRPT) 
SUMMARY 
(Inv Type) 
(Inv Type) 
(Inv Type) 
(Inv Type) 
(Inv Type) 
(Inv Type) 
(Inv Type) 
(Inv Type) 
(Inv Type) 


Corr x 
MR 


DESCRIPTION 


11 TREASURY BILLS 


12 TREASURY NOTES 


41 FNMA DISCOUNT NOTES 


43 FEDERAL HOME LOAN DISC NOTES 


44 FMC DISCOUNT NOTES 


81 COMMERCIAL PAPER DISC 


91 NEGOTIABLE C.D.'S 


1010 PUBLIC TIME DEPOSIT 


1011 PUBLIC TIME DEPOSIT MONTHLY 


/ €-0°-U Net Y OF SAN FAR AN CLS. 0 
DANIEL DALY Bre 25 ho Mo: 84) voy ag 8 7] 
INVESTMENT INVENTORY RUN: 
INVESTMENTS OUTSTANDING AS OF 10/31/06 
MAJOR SORT KEY IS ICC# 
SETTLEMENT DATE BASIS 


CUPN TRDNG BOOK PAR VALUE 
RATE YIELD PRICE SHARES 
8.88% (C) 4.895 "5.012 “97.667 314,000,000.00 
27.60% (C) 3.947 43817 “99.349 960,000,000.00 
11. 223:(C) 5.060 5.201 97.284 398,000,000.00 
7 5% ((C) 55145 9 °5..209 “98.789 250,000,000.00 
11.86% (C) 5080 > -5..23:2 97.084 422,000,000.00 
12.03% (C) 5.2269 5:34) 97 83:0 425,000,000.00 
20.98% (C) 5 229! * = 5329) 12005000 725,000,000.00 
OLS) AS3LS* -4.3175 100.000 200,000.00 
= 29%:(C) 5.450 5.450 100.000 10,000,000.00 


REPORT TOTALS ee 
ASSETS FIXED 4.824 5.127 98.603 3,504,200,000.00 





11/01/06 


PAGE: 


BOOK VALUE 


306,675,204. 


953,747,134. 


38:7; 18:9), 8435 


246,971,715. 


409,694,013. 


415,776,870). 


725,000,000. 


200,000. 


10,000,000. 


af 


09:58:25 
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MR 
(RPTMKT) 
INVEST DESCRIPTION 
NUMBER PURCHASE MATURITY DATE 
41409 TREASURY BILLS 
08/14/06 02/08/07 
41470 UNITED STATES TREAS BILLS 
10/26/06 03/01/07 
41437 TREASURY BILLS 
09/11/06 03/08/07 
41439 TREASURY BILLS 
09/19/06 03/15/07 
41451 TREASURY BILLS 
09/27/06 03/22/07 
41452 TREASURY BILLS 
09/27/06 03/22/07 
41461 TREASURY BILLS 
10/05/06 04/05/07 
41462 TREASURY BILLS 
10/05/06 04/05/07 
41471 TREASURY BILLS 
10/26/06 04/05/07 
41480 UNITED STATES TREAS BILLS 
10/30/06 04/19/07 
SUBTOTAL (Inv Type) 11 TREASURY BILLS 
41196 T NOTE (98.20) 
03/29/06 12/31/06 
41197 T NOTE (98.20) 
03/29/06 12/31/06 
41198 T NOTE (98.20) 
03/29/06 12/31/06 
41199 T NOTE (98.20) 
03/29/06 12/31/06 
41200 T NOTE (98.20) 
03/29/06 12/31/06 
41201 T NOTE (98.20) 
03/29/06 12/31/06 
41091 T NOTE (98.19) 
01/31/06 01:/3:2/07 
40980 T NOTE (98.205) 
11/14/05 06/30/07 
41476 T NOTE (99.03) 
10/30/06 06/30/07 
41477 T NOTE (99.03) 
10/30/06 06/30/07 
41106 T NOTE (99.12) 
02/08/06 11/30/07 


Cr T 
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(°C -O-UGN 
DANIEL 
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Or F 


DALY 
INVESTMENT INVENTORY WITH MARKET VALUE 


N 
4 


ik, aN CS 
De 5s = 5.5. 4>= 


=] 


INVESTMENTS OUTSTANDING AS OF 10/31/06 
MAJOR SORT KEY IS ICC# 


CUSIP BANK 
BROK 

912795YS4 19 
87 

912795YV7 19 
87 

912795YWS5 19 
87 

912795YX3 9 
43 

FIZ TISYYE 19 
40 

9L279SYYL 19 
40 

912795ZA2 9 
40 

912795ZA2 Wg 
40 

912795ZA2 19 
87 

91 27952E8 9 
87 

8.87% 
912828DF4 a) 
43 

912828DF4 19 
43 

912828DF4 ane) 
87 

912828DF4 HBS] 
87 

912828DF4 Ig 
40 

912828DF4 19 
40 

912828DJ6 al:9) 
40 

912828DY3 TKS) 
40 

912828DY3 ate) 
40 

912828DY3 19 
40 

912828EP1 ES 
40 


(M) 


100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 


CPN RATE 
YTM TR 


4.8950 


3.6250 
5.0369 
3.6250 
5.0369 
4.2500 
4.6110 


PAR/ SHARES 
BOOK 
30,000,000.00 
29,262:,041.67 
25,000,000.00 
24,566,000.00 
50,000,000.00 
48,788,611.11 
20,000,000.00 
19.,.520:,,13:3'.3'3 


49,000,000.00 
47 ; 84/8, 935.56 
10,000,000.00 

9,764,844.44 
50,000,000.00 
4:8°,°7:80,. 347 222 

5,000,000:..00 

4,878,034.72 
25,000,000.00 
24,445,444.44 
50,000,000.00 
48,820,812.50 
314,000,000.00 
306,675;,204..99 


50,000,000.00 
49,308,593 .75 
50,000,000.00 
49,308,593. 75 
50,000,000.00 
49,304,687.50 
50,000,000.00 
49,304,687.50 
50,000,000.00 
49,306,640.63 
50,000,000.00 
49,306,640.63 
25,000,000.00 
24,646,484.38 
25,000,000.00 
24,657,226.56 
45,000,000.00 
4'5°,1:2'5,,:95d:....0:9 
45,000,000.00 
gayle sy anc )isya be (0) tS) 
20,000,000.00 
19,875,000.00 


Cc Oo 


48 7 


MARKET VALUE 

MARKET PRICE 
29,587,500.00 
98.62500000000 
24,585, 93'7 2.5.0 
98.34375000000 
49,125,000.00 
98.25000000000 
197,631,250 ...0.0 
98.15625000000 
48,050,625.00 
98.06250000000 

9,806,250.00 
98.06250000000 
48,937,500.00 
97.87500000000 

4,893,750.00 
97.87500000000 
24,468,750.00 
97.87500000000 
48,843,750.00 
97.68750000000 
307, 93:0,,3.122 .50 
98.06697900000 


49,812,500 .00 
99.62500000000 
49,812,500.00 
99.62500000000 
4.9, 81.2, 50:0 ..0:0 
99.62500000000 
49,812,500.00 
99.62500000000 
49,812,500.00 
99.62500000000 
49,812,500.00 
99.62500000000 
24,882,812.50 
99.53125000000 
24,765,625.00 
99.06250000000 
44,578,125.00 
99.06250000000 
44) 51118578215 21010 
99.06250000000 
19,868,750.00 
99.34375000000 





RUN: 


CURR ACCR INT 
PRICE SOURCE 
32:7, 520.83 
SUNGARD 
20,666.67 
SUNGARD 
3.47 7.0:3:3)..3:3 
SUNGARD 
116,,5'77:. 78 
SUNGARD 
228,904.86 
SUNGARD 
46,763.89 
SUNGARD 
13:0,,.93'7..5:0 
SUNGARD 
18:,0:93).. 7/5, 
SUNGARD 
20,666.67 
SUNGARD 
13, 792.67 
SUNGARD 


505,434.78 
SUNGARD 
505,434.78 
SUNGARD 
505,434.78 
SUNGARD 
505,434.78 
SUNGARD 
505,434.78 
SUNGARD 
505.434.7718 
SUNGARD 
197,435.46 
SUNGARD 
305,366.85 
SUNGARD 
549,660.33 
SUNGARD 
549,660.33 
SUNGARD 
357 7650 R27 
SUNGARD 


11/01/06 


PAGE: 1 
09:58:27 


UNREALIZED GAIN 
UNREALIZED LOSS 


-10,694.44 
-5,461.11 
$27,215.42 
-5,358.33 
-23,784.72 


=27 378.547 
2,638). 8:9 


9, 45:83 


11 TBA TZ 
=77, 684.16 


5:03:7,:906...25 
5:0:3..9:0'65.25 
50:77:82.2): 5:0 
507,822 ..5.0 
50577859237 
505,859 .337 
23:6; 323742 


108,398.44 


=7,034 .25 
=f 703A: 125 


-6,250.00 











A 


Ty 


L 


OF 


DALY 
INVESTMENT INVENTORY 


4 


FoR Aunt Cals 
AS. e= 625 oa =e 


WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 10/31/06 
MAJOR SORT KEY IS ICC# 


Garel Ye) C7040 EN 
MR DA-NIE 
(RPTMKT) 
INVEST DESCRIPTION CUSIP 
NUMBER PURCHASE MATURITY DATE 
41089 T NOTE (99.30) 912828EU0 
01/31/06 01/31/08 
41134 T NOTE (99.27) 912828EY2 
02/28/06 02/29/08 
41135 T NOTE (99.27) 912828EY2 
02/28/06 02/29/08 
41136 T NOTE (99.27) 912828EY2 
02/28/06 02/29/08 
41137 T NOTE (99.27) 912828EY2 
02/28/06 02/29/08 
41138 T NOTE (99.27) 912828EY2 
02/28/06 02/29/08 
41210 TREASURY NOTES (99.21) 912828EZ9 
03/31/06 63/31/08 
41211 T NOTE (99.21) 912828EZ9 
03/31/06 03/31/08 
41212 of NOTE: (99:21) 912828EZ9 
03/31/06 03/31/08 
41213 T NOTE (99.21) 912828EZ9 
03/31/06 03/31/08 
41214 T NOTE (99.21) 912828EZ9 
03/31/06 03/31/08 
41215 T NOTE (99.21) 912828EZ9 
03/31/06 03/31/08 
41216 T NOTE (99.21) 912828EZ9 
03/31/06 03/31/08 
4021-7 'T NOTE, .¢9'9..21) 912828EZ9 
03/31/06 03/31/08 
SUBTOTAL (Inv Type) 12 TREASURY NOTES 27 
41432 FNMA DISCOUNT NOTES 313589048 
08/29/06 11/22/06 
41352 FNMA DISCOUNT NOTES 313588AC9 
07/10/06 01/03/07 
41441 FNMA DISCOUNT NOTES 313588AX3 
09/20/06 01/22/07 
41456 FNMA DISCOUNT NOTES 313588BY0 
09/27/06 02/16/07 
41458 FNMA DISCOUNT NOTES 313588BY0 
09/28/06 02/16/07 
41321 FNMA DISCOUNT NOTES 313588CFO 
05/31/06 02/23/07 
41460 FNMA DISCOUNT NOTES 313588CS2 
10/03/06 03/06/07 


19 
87 
ale) 
87 
19 
45 
19 
45 
19) 
45 
19 
40 
9 
87 


FUND CPN RATE 


SAFE YTM TR 


100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 


4.6250 
4.8073 
4.6250 
4.8073 
4.6250 
4.8073 
4.6250 
4.8073 
4.6250 
4.8073 
4.6250 
4.8073 


5.0600 
5... L623 
5.0100 
5.2041 
5.0300 
5.1406 


PAR/ SHARES 
BOOK 
25,000,000.00 
24,980,583.50 
15,000,000.00 
14,974,218. 75 
15,000,000.00 
14, 974,218..75 
15,000,000.00 
14,974,218.75 
15,000,000.00 
14, GIA 2807S 
L'5,,0'0'0:,'0:0:0'.0'0 
14 OMA 2 Bi 7D 
50,000,000.00 
49,828,125.00 
50,000,000.00 
49,828,125.00 
50,000,000.00 
49,828,125.00 
50,000,000.00 
49,828,125.00 
50,000,000.00 
49,828,125.00 
50,000,000.00 
49,828, 125.00 
50,000,000.00 
49), 828,125.00 
50,000,000.00 
49,828,125.00 
960,000,000.00 
953!, 747, 234.13 


25,000,000.00 
24,696,006.94 
50,000,000.00 
4:8:,,69'7', 0'83'. 3:3 
13,000,000.00 
12,770,200.45 
25,000,000.00 
24,501,027.78 
50,000,000.00 
49,009,083.33 
50,000,000.00 
48,135,166.67 
50,000,000.00 
48,924,138.89 


MARKET VALUE 

MARKET PRICE 
24,,:859,3°75'.-00 
99.43750000000 
14,962,500.00 
99.75000000000 
14,962,500.00 
99.75000000000 
14,962,500.00 
99.75000000000 
14,962,500.00 
99.75000000000 
14,962,500.00 
99.75000000000 
49,875,000.00 
99.75000000000 
49,875,000.00 
99.75000000000 
49,875,000.00 
99.75000000000 
49,875,000.00 
99.75000000000 
49,875,000.00 
99.75000000000 
49,875,000.00 
99.75000000000 
49,875,000.00 
99.75000000000 
49,875,000.00 
99.75000000000 
956;,.220.,,3:12:.'5.0 
99.60628300000 


24,925,000.00 
99.70000000000 
49,555,000.00 
99.11000000000 
12,849,200.00 
98.84000000000 
24,622,500.00 
98.49000000000 
49,245,000.00 
98.49000000000 
49,195,000.00 
98.39000000000 
49,120,000.00 
98.24000000000 





RUN: 


CURR ACCR INT 
PRICE SOURCE 
276,409.65 
SUNGARD 
LTS, BL9' 06 
SUNGARD 
L183, 829:..06 
SUNGARD 
118,819.06 
SUNGARD 
118,819.06 
SUNGARD 
118,819.06 
SUNGARD 
203,296.70 
SUNGARD 
2:03, '2'9'6".. 70 
SUNGARD 
203'5:'296°5°7'0 
SUNGARD 
203,296.70 
SUNGARD 
2.0:3',,.2:96°..70 
SUNGARD 
2037296 .'70 
SUNGARD 
2035296270 
SUNGARD 
203,296.70 
SUNGARD 


228,888.89 
UPRICE 
839, 166.67 
UPRICE 
17783'5-33 
UPRICE 
L2279'36—2 
UPRICE 
23:87 9445245 
UPRICE 

1, 074,583.33 
UPRICE 
ZO2; OTe 
UPRICE 


11/01/96 


PAGE: 2 
09:58:27 


UNREALIZED GAIN 
UNREALIZED LOSS 


-121,208.50 


=11, 718.475 


LO ho 


11, 71.8775 


= 1 7 LS. 575 


= P8675 
46,875.00 


46,875.00 


46,875.00 


46,875.00 


46,875.00 


46,875.00 


46.8:75:..00 


46,875.00 


3,754, 882.80 
=200,4114 .675 


HO4 7 


18,750.00 


1, 164.22 


=p D135. 89 


=3), 02% 1/8 


= S10) .00 


=6, (36.22 


hi 
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¥ 
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INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 10/31/06 
MAJOR SORT KEY IS ICC# 


E2556 


d9 
45 
LS 
40 
9 
89 
I 
89 
9 
89 
19 
87 


ol? 


7.18 


19 
89 
1:9 
89 
Lg 
87 
9 
87 
19 
45 
19 
40 
a9 
40 
19 
87 


Cor Ty -/7.C..0.0 
MR DANIEL 
(RPTMKT) 
INVEST DESCRIPTION CUSIP 
NUMBER PURCHASE MATURITY DATE 
41474 FNMA DISCOUNT NOTES 313588EE1 
10/27/06 04/11/07 
41469 FEDERAL NATL MTG ASSN DISC N 313588EU5 
10/25/06 04/25/07 
41459 FNMA DISCOUNT NOTES 313588JF3 
09/28/06 07/17/07 
41457 FNMA DISCOUNT NOTES 313588dV8 
09/27/06 07/31/07 
SUBTOTAL (Inv Type) 41 FNMA DISCOUNT NOTES ag 
41434 FEDERAL HOME LOAN DISC NOTES 313385N69 
09/06/06 11/08/06 
41429 FEDERAL HOME LOAN DISC NOTES 313385P75 
08/28/06 11/17/06 
41430 FEDERAL HOME LOAN DISC NOTES 313385041 
08/28/06 11/22/06 
41431 FEDERAL HOME LOAN DISC NOTES 313385066 
08/28/06 11/24/06 
41433 FEDERAL HOME LOAN DISC NOTES 313385066 
09/05/06 11/24/06 
41363 FEDERAL HOME LOAN DISC NOTES 313384AK5 
07/17/06 01/10/07 
SUBTOTAL (Inv Type) 43 FEDERAL HOME LOAN DISC 
41319 FMC DISCOUNT NOTES 313397038 
05/30/06 11/21/06 
41320 FMC DISCOUNT NOTES 313397U90 
05/30/06 12/29/06 
41349 FEDL HOME LLN MTG CORP DISC 313396AB9 
07/06/06 01/02/07 
41357 FEDL HOME LLN MTG CORP DISC 313396AB9 
07/10/06 01/02/07 
41464 FMC DISCOUNT NOTES 313396Ad2 
10/12/06 01/09/07 
41447 FMC DISCOUNT NOTES 3133 96DWO 
09/25/06 04/03/07 
41435 FMC DISCOUNT NOTES 313396EE9 
09/08/06 04/11/07 
41475 FMC DISCOUNT NOTES 313396ET6 
10/27/06 04/24/07 
41453 FMC DISCOUNT NOTES 3133 96EW9 


09/27/06 04/27/07 


19 
40 


(M) 


FUND CPN RATE 


SAFE 


100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 


100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 


YTM TR 


bh 
WwW 
Ul 
fo) 


UUunnNnKnHUuHnKHHnMH 
BR 
w 
oO 
° 


5.0700 
5.2283 
5.0600 
5.1906 
4.9800 
5 1310/5 


PAR/ SHARES 
BOOK 
35,000,000.00 
34,183 ,372,.22 
25,000,000.00 
24,356,680.56 
25,000,000.00 
24,006,388.89 
50,000,000.00 
47,910,694.44 
398,000,000.00 
387, 189,843) ..50 


50,000,000.00 
49,550,250.00 
50,000,000.00 
49,421, 750.00 
50,000,000.00 
49,386,652.78 
50,000,000.00 
49,372,388.89 
37,000,000.00 
36,576, 555:..56 
13,000,000.00 
12,664, 117.92 
250,000,000.00 
24565, 97 a 7 eS 


50,000,000.00 
48,772,569.44 
25,000,000.00 
24,253,020.83 
20,000,000.00 
19,468,000.00 
50,000,000.00 
48,704,444.44 
15,000,000.00 
14,811,616.67 
25,000,000.00 
24,337,638 .89 
50,000,000.00 
48,486,041.67 
50,000,000.00 
48,742,027.78 
18,000,000.00 
17,472,120.00 


C 


oO 
48 7 


MARKET VALUE 
MARKET PRICE 
34,205,500.00 
97.73000000000 
24,385,000.00 
97.54000000000 
24,110,000.00 
96.44000000000 
48,120,000.00 
96.24000000000 
390,332,200.00 
98.07341700000 


49,950,513 .89 
99.90102777778 
49,886,888.89 
99. 773797777778 
49,851,.541.67 
9:9':.703:0:8333333 
49,837,402.78 
99.67480555556 
36,879,678.06 
99.67480555556 
12,871,588.89 
99 0L222222222 
2495277 ;61452L8 
99.71104600000 


49; 8587.62: 15 21 
99 -TLIZ2 222222 
2471947, 986 510 
99.17994444444 
19), 825,022.22 
99) A253 deed ed 
49,562; 555.56 
99, 125RI2 Toad 
14,853,950.00 
99 .02633333333 
24,463,437.50 
97.85375000000 
48,870,763.89 
97.74152777778 
48,779,583 .33 
97.55916666667 
a7; 55341075010 
972. SAs0183338333 


RUN: 


11/01/06 


PAGE: 3 
09:58:27 


CURR ACCR INT UNREALIZED GAIN 


PRICE 
24,591. ee 
UPRICE 
24,743.06 
UPRICE 
115,694.44 
UPRICE 
238,194.44 
UPRICE 


399) 777.78 
SUNGARD 
464,027.78 
SUNGARD 
463,576.39 
SUNGARD 
46:3.,:5:1'6...3°9 
SUNGARD 
301,704.16 
SUNGARD 
203,047.36 
SUNGARD 


1,037,152. 7'8 
SUNGARD 
5437 57653'9 
SUNGARD 
343,,755..56 
SUNGARD 
839,166.67 
SUNGARD 
42,333.33 
SUNGARD 
L28),98'6.. 1 
SUNGARD 
380,250.00 
SUNGARD 
35,138.89 
SUNGARD 
87,150.00 
SUNGARD 


SOURCE UNREALIZED LOSS 


-2,469.44 

37576038 
=12;,083 .:3:3 
-28,888.88 


23 5.5:94.. 77 
-66,469.43 


5 Uaioe be a ire 


173 12..5:0 


1,437.50 


1,418.34 


4,423.61 


= 1), dab i. 


qh Glee 
8,266.66 


18,944.45 


-00 


=3),,187 7.50 


4 A222 


2,416.66 


=6),, LOS. 0/0 




















oh 
" 
y 
b 
‘ 
ae 
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ra 





OF 


DALY 
INVESTMENT INVENTORY WITH MARKET VALUE 


4 


oR aN CrL 1S 
Leo 5) 5a, = 74 


INVESTMENTS OUTSTANDING AS OF 10/31/06 
MAJOR SORT KEY IS ICC# 


Ger erey / CP OnurN. sy 
MR. DANIEL 

(RPTMKT) 
INVEST DESCRIPTION CUSIP BANK 
NUMBER PURCHASE MATURITY DATE BROK 
41436 FMC DISCOUNT NOTES 313396FG3 19 
09/08/06 05/07/07 40 
41454 FMC DISCOUNT NOTES 313396HH9 19 
09/27/06 06/25/07 40 
41438 FMC DISCOUNT NOTES 313396HM8 19 
09/12/06 06/29/07 87 
SUBTOTAL (Inv Type) 44 FMC DISCOUNT NOTES 11.93% 
41418 UNION BANK CP 90485LN87 19 
08/17/06 01/08/07 46 
41420 BOFA CP 0660P1N98 19 
08/22/06 01/09/07 40 
41421 BOFA CP 0660P1N98 19 
08/22/06 01/09/07 40 
41422 BOFA CP 0660P1NP2 19 
08/22/06 01/23/07 40 
41425 UNION BANK CP 90485LNQ7 19 
08/23/06 01/24/07 46 
41455 BOA CP 0660P1PP0 19 
09/27/06 02/23/07 40 
41463 BOA CP 0660P1Q0L8 19 
10/11/06 03/20/07 40 
41472 BOA CP 0660P1QL8 19 
10/26/06 03/20/07 40 
41473 BOA CP O0660P1R37 19 
10/26/06 04/03/07 40 
SUBTOTAL (Inv Type) 81 COMMERCIAL PAPER DISC 12.06% 
41448 WFB CD 9497P5W30 19 
09/25/06 11/01/06 41 
41449 WFB CD 9497P5W30 19 
09/25/06 11/01/06 41 
41450 WFB CD 9497P5X54 19 
09/26/06 11/01/06 41 
41383 BOA CD 06050GUW8 19 
07/31/06 11/10/06 40 
41414 BOA CD 06050GVG2 19 
08/15/06 11/14/06 40 
41415 BOA CD 06050GVHO 19 
08/15/06 11/16/06 40 
41416 BOA CD 06050GVJ6 19 
08/15/06 11/17/06 40 


(M) 


(M) 


100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 


100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 


CPN RATE 
YTM TR 


5.2255 


5.527700 
5 2:70:10 
5.2700 
5°..2'70'0 
5.2700 
5.2700 
5.4200 
5.4200 
5.3500 
5.3500 
5.3500 
5.3500 
5.3500 
5.3500 


PAR/SHARES 
BOOK 
50,000,000.00 
48,309,652.78 
39,000,000.00 
37, 558/505 ..83 
30,000,000.00 
28 718,375.00 
422,000,000.00 
409,694,013.33 
35,000,000.00 
34,265,000.00 
50,000,000.00 
43,979, 166. 67 
50,000,000.00 
48,979,166.67 
50,000,000.00 
48,877,083.33 
40,000,000.00 
39), 203537 75, 18 
50,000,000.00 
48,926,993.06 
50,000,000.00 
48,847,777.78 
50,000,000.00 
48,947,743.06 
50,000,000.00 
48,850,562.50 
425,000,000.00 
4255077617870 188'5 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 


50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 


MARKET VALUE 
MARKET PRICE 
48,691,000.00 
97.38200000000 
377, 711,440.00 
96.69600000000 
29,002,000.00 
966 73'3'3'33:3 33:3 
413,966,424.72 
98.09630900000 


34,652,255. 56 
99.00644444444 
49,495,916.67 
916. 9'9.18333333'3 
49,495,916.67 
98. 9983333333 
49,393, 638:.'89 
98. 7879727777778 
3'9',509;,066:.67 
98.77266666667 
49,165,583 .33 
98.33116666667 
48,984,527.78 
97. 96905555556 
43984527. 78 
97. 96905555556 
48,882,250.00 
97.76450000000 
418,563,683.35 
98.48557300000 


49,999; 94747 
99.99989494430 
49,999), 94747 
99.99989494430 
49,999,948.55 
9:97.19:9'9'8'9:7:0'9)1:0'2 
50,000,927.34 
100.0018546724 
510), 0.010) 285297. 
100.0003718180 
50,000,212.41 
100.0004248105 
50,000,225.65 
100.0004512951 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
337/8),/-7. 5:0). 0:0 
SUNGARD 
186,170.83 
SUNGARD 
210:,625'.'0'0 
SUNGARD 


387, 916767 
SUNGARD 
527,708 33 
SUNGARD 
S17 ,,70'8°533 
SUNGARD 
Si, 108.33 
SUNGARD 
407, 555°. 55 
SUNGARD 
252,048.61 
SUNGARD 
L552, 229) .0°7 
SUNGARD 
43,541.67 
SUNGARD 
43.,,3°7'5...0:0 
SUNGARD 


270,819.44 
SUNGARD 
270,819 744 
SUNGARD 
263,500.00 
SUNGARD 
700,083.33 
SUNGARD 
57/9) 83233 
SUNGARD 
51/97 DoS SS 
SUNGARD 
5'17:9),15:83..33 
SUNGARD 


11/01/06 
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UNREALIZED GAIN 
UNREALIZED LOSS 


= 3311231601616 
13,000.00 


BO O97 2 
=45 7.341 238 


=16:6 Mirek 
=95:'8 53:3 
=9'5:8 5.3 3 
cot Carel Wo ame 
= 1,866.66 
=13,458:.34 
SAG aT Ore dT 
=6;, 17 56.5.95 
=11,687.50 


00 


=52)..53 


SD Zi oS 


-5Sieai5 
ODS 


altsieyee)ak 


212.41 


2253/65 
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L 
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SAN 
4 


FRANCIS 
Lone OO: 5! ae 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 10/31/06 
MAJOR SORT KEY IS ICC# 


(RPTMKT) 
INVEST DESCRIPTION CUSIP BANK 
NUMBER PURCHASE MATURITY DATE BROK 
41404 BOA CD 06050GVC1 19 
08/10/06 11/27/06 40 
41405 BOA CD 06050GVD9 19 
08/10/06 11/28/06 40 
41424 BOFA CD 06050GVR8 ake) 
08/22/06 01/23/07 40 
41443 BOA CD 06050GWT3 19 
09/20/06 02/06/07 40 
41442 BOA CD 06050GWU0 19 
09/20/06 02/20/07 40 
41467 BOA CD 06050GXP0 19 
10/17/06 03/06/07 40 
41478 BOA CD 06050GXU9 19 
10/31/06 03/06/07 40 
41479 BOA CD 06050GXU9 19 
10/31/06 03/06/07 40 
SUBTOTAL (Inv Type) 91 NEGOTIABLE C.D.'S 20.89% 
40973 MISSION AREA FED CR a) 
11/02/05 11/02/06 62 
41369 MISSION BANK CD 19 
07/16/06 07/16/07 60 
SUBTOTAL (Inv Type) 1010 PUBLIC TIME DEPOSIT .01% 
41330 CITI BANK TIME DEPOSIT 19 
06/07/06 06/06/07 48 
41419 CITIBANK TIME DEPOSIT 19 
08/09/06 08/08/07 48 
SUBTOTAL (Inv Type) 1011 PUBLIC TIME DEPOSIT M 28% 


GRAND TOTAL 


(M) 


100 
000 
100 
000 


100 
000 
100 
000 


CPN RATE 
YTM TR 


4.3150 
4.3150 


5.4000 
5.4000 


PAR/ SHARES 
BOOK 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
25,000,000.00 
25,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
725,000,000.00 
725,000,000.00 


100,000.00 
100,000.00 
100,000.00 
100,000.00 
200,000.00 
200,000.00 


5,000,000.00 
5,000,000.00 
5,000,000.00 
5,000,000.00 
10,000,000.00 
10,000,000.00 


3504200000.00 
3455254781.95 


* MARKET = 


Cue 
448 7 


MARKET VALUE 

MARKET PRICE 
50,000;,,212.3:1 
100.0004226264 
5i0),.0:0.0', 21:9. LL 
100.0004382152 
50,002,877.79 
100.0057555801 
49,998,342.43 
99.99668485036 
49,998,109.48 
99.99621896842 
2:47.99'8),6125:5-9'2 
99.99450369072 
49,996,563 ..98 
99:. 99312795743 
49,996,563.98 
9919938: 12'7:95143 
724,992,908.80 
99.99902200000 


100,000.00* 


100.0000000000 
96,187.83 
96..18'733333:333 
196., 187.83 
98.09391700000 


A 18397. 0'5:81.. 313 
96.78116666667 
45, E927 3331233 
95.84666666667 
91,6311, 3:91.66 
96 .31391700000 


JA7 ILLUS Ss 54 
99.05573400000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
616,736.11 
SUNGARD 
616,736.12. 
SUNGARD 
528',,555.56 
SUNGARD 
3:11,35:0:0...0'0 
SUNGARD 
311,500.00 
SUNGARD 
55,364.58 
SUNGARD 
7,361 
SUNGARD 

17 3:61...-121 
SUNGARD 


750.00 
SUNGARD 
1:63.89 
SUNGARD 


27,099,423 .44 
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UNREALIZED GAIN 
UNREALIZED LOSS 


2879's 79 


21,657.57 


=21,7:8:910;. 52 


1543 1/45..0'8 


=3', 436). 02 


4,859.52 
a1. 9'5:0".. 72 


iol yntsyel Gyan Gad 


-00 


1605-941. 657 


=20:7i6.6:6).:6.7 


-00 


3}7:8557.0'0'8:., 19 
=825,,.960.21 


BOOK LESS PURCHASE INTEREST 
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(SIRPT) 


INVSMT 
NO. 


te ee a 
> 
= 
a 
oa) 
N 


SUBTOTAL 


41196 
41197 
41198 
41199 
41200 
41201 
41091 
40980 
41476 
41477 
41106 
41089 
41134 
Ara 3 5: 
41136 
41137 
41138 
41210 
41211 
41212 
41213 
41214 
41215 
41216 
41217 


dt a a i a a do oo a a 


SUBTOTAL 


A 41432 
A 41352 
A 41441 


DESCRIPTION 


TREASURY BILLS 


UNITED STATES TREAS BILL 


TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 
TREASURY BILLS 


912795YS4 
SL27T 95 NN'7 
SI 2795YW5 
GI 27 95VR3 
SUZ TIS 
VIZ TISLEL 
912795ZA2 
912795ZA2 
912795ZA2 


UNITED STATES TREAS BILL 9127952C8 


(Inv Type) 

T NOTE (98.20) 
T NOTE (98.20) 
T NOTE (98.20) 
T NOTE (98.20) 
T NOTE (98.20) 
T NOTE (98.20) 
T NOTE (98.19) 
T NOTE (98.205) 
T NOTE (99.03) 
T NOTE (99.03) 
T NOTE (99.12) 
T NOTE (99.30) 
T NOTE (99.27) 
T NOTE (99.27) 
T NOTE (99.27) 
T NOTE (99.27) 
T NOTE (99.27) 
TREASURY NOTES 
T NOTE (99.21) 
T NOTE (99.21) 
T NOTE (99.21) 
T NOTE (99.21) 
T NOTE (99.21) 
T NOTE: ((99...21) 
T NOTE (99.21) 
(Inv Type) 


(C919 52715) 


FNMA DISCOUNT NOTES 
FNMA DISCOUNT NOTES 
FNMA DISCOUNT NOTES 


11 TREASURY BILLS 


912828DF4 
912828DF4 
912828DF4 
912828DF4 
912828DF4 
912828DF4 
912828DJ6 
912828DY3 
912828DY3 
912828DY3 
912828EP1 
912828EU0 
912828EY2 
912828EY2 
912828EY2 
912828EY2 
912828EY2 
912828EZ9 
912828EZ9 
912828EZ9 
912828EZ9 
912828EZ9 
912828EZ9 
912828EZ9 
912828EZ9 


12 TREASURY NOTES 


313589048 
313588AC9 
313588AX3 


NT Y OF S AN FRANC I 
DANIEL Dicky x Aen = 15 25 48 
INVESTMENT INVENTORY 
INVESTMENTS OUTSTANDING AS OF 10/31/06 
MAJOR SORT KEY IS ICC# 
SETTLEMENT DATE BASIS 


7 a Ste © Jet 0 | 


FUND MATURITY PURCHASE SAF/ CUPN TRDNG 
NO. (TICKER) DATE PURP RATE YIELD 
100 02/08/07 08/14/06 000 4.975 5.100 
100 03/01/07 10/26/06 000 4.960 5.048 
100 03/08/07 09/11/06 000 4.900 5.022 
100 03/15/07 09/19/06 000 4.880 5.000 
100 03/22/07 09/27/06 000 4.805 4.921 
100 03/22/07 09/27/06 000 4.810 4.926 
100 04/05/07 10/05/06 000 4.825 4.946 
100 04/05/07 10/05/06 000 4.825 4.946 
100 04/05/07 10/26/06 000 4.960 5.073 
100 04/19/07 10/30/06 000 4.965 5.085 
8.88%(C) 4.895 5.012 

100 12/31/06 03/29/06 000 3.000 4.877 
100 12/31/06 03/29/06 000 3.000 4.877 
100 12/31/06 03/29/06 000 3.000 4.888 
100 12/31/06 03/29/06 000 3.000 4.888 
100 12/31/06 03/29/06 000 3.000 4.882 
100 12/31/06 03/29/06 000 3.000 4.882 
100 01/31/07 01/31/06 000 3.125 4.588 
100 06/30/07 11/14/05 000 3.625 4.506 
100 06/30/07 10/30/06 000 3.625 5.037 
100 06/30/07 10/30/06 000 3.625 5.037 
100 11/30/07 02/08/06 000 4.250 4.611 
100 01/31/08 01/31/06 000 4.375 4.416 
100 02/29/08 02/28/06 000 4.625 4.716 
100 02/29/08 02/28/06 000 4.625 4.716 
100 02/29/08 02/28/06 000 4.625 4.716 
100 02/29/08 02/28/06 000 4.625 4.716 
100 02/29/08 02/28/06 000 4.625 4.716 
100 03/31/08 03/31/06 000 4.625 4.807 
100 03/31/08 03/31/06 000 4.625 4.807 
100 03/31/08 03/31/06 000 4.625 4.807 
100 03/31/08 03/31/06 000 4.625 4.807 
100 03/31/08 03/31/06 000 4.625 4.807 
100 03/31/08 03/31/06 000 4.625 4.807 
100 03/31/08 03/31/06 000 4.625 4.807 
100 03/31/08 03/31/06 000 4.625 4.807 
27.60% (C) 3.3947 428 17, 

100 12/22/06 08/29/06 - 000 5:250- 5.273 
100 01/03/07 07/10/06 000 5.300 5.442 
1010) 0ak/D25/0710:9)/20)/1016; - (01010 -S\aisi2* -5).224 


97.561 


98.617 
98-607 
98.609 
98.609 
9:8 613 
98.613 
98.586 
918.1629 
100.280 
100.280 
9195. 355 
9:9), 922 
99.828 
99.828 
99.828 
99.828 
99.828 
99.656 
99.656 
99.656 
99.656 
99.656 
99.656 
99-656 
99.656 


98.784 
D7 3394 
D8 23:2 


RUN: 


PAR VALUE 
SHARES 
30,000,000.00 
25,000,000.00 
50,000,000.00 
20,000,000.00 
49,000,000.00 
10,000,000.00 
50,000,000.00 
5,000,000.00 
25,000,000.00 
50,000,000.00 


50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
25,000,000.00 
25,000,000.00 
45,000,000.00 
45,000,000.00 
20,000,000.00 
25,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 


25,000,000.00 
50,000,000.00 
13,000,000.00 
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25 


BOOK VALUE 
29,262,041.67 
24,566,000.00 
48,788,611.11 
U97(52'0),.13'3\..333 
47,848,935.56 
9,764,844.44 
48,780,347.22 
4,878,034.72 
24,445,444.44 
48,820,812.50 


4:9), 3:0:8:,.59:3: 75 
AIGS0'8 75,9335 
49,304,687.50 
AND: $3:04,1618'7 <5 0 
49,306,640.63 
49,306,640.63 
24,646,484.38 
24,,65:7,,226..56 
4:57): 1 2:5) 79'S, .40'9 
4:5), L254 95109 
19,875,000.00 
24.,:9:3055:83%.'5:0 
4 O74. 28) eS 
U4 O74 28 a> 
UA: GAP 2.8). 15 
4, 9147 28275 
14,974,218.75 
49,828,125.00 
49',82'8), 12522010 
49,828,125.00 
49), 828,125.00 
4:9), 82:85 12:'5-.'010 
49,8287, 12/5700 
49), 82:8 ;22'5;.:00 
49:78:28, 12'5\ 70:0 


24,696,006.94 
48,697,083 .33 
12;770,200.45 
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(SIRPT) 


INVSMT 
NO. 


a de ee od 
> 
hr 
i 
fea) 
oO 


SUBTOTAL 


41434 
41429 
41430 
41431 
41433 
41363 


PPP Ppp 


SUBTOTAL 


41319 
41320 
41349 
41357 
41464 
41447 
41435 
41475 
41453 
41436 
41454 
41438 


PrP PPP PP PP Pp 


SUBTOTAL 


41418 
41420 
41421 
41422 
41425 
41455 
41463 
41472 


PPP PPP YP Pp 


Chl tex 


MR 


/-C-OvU Ni TY OF SAN FRANC I 
DANIEL DEAg ex Oe so. = 775. 5) = 
INVESTMENT INVENTORY 
INVESTMENTS OUTSTANDING AS OF 10/31/06 
MAJOR SORT KEY IS ICC# 
SETTLEMENT DATE BASIS 


FUND MATURITY PURCHASE SAF/ CUPN TRDNG 
DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD 
FNMA DISCOUNT NOTES 313588BY0 100 02/16/07 09/27/06 000 5.060 5.163 
FNMA DISCOUNT NOTES 313588BY0 100 02/16/07 09/28/06 000 5.060 5.162 
FNMA DISCOUNT NOTES 313588CFO0 100 02/23/07 05/31/06 000 5.010 5.204 
FNMA DISCOUNT NOTES 313588CS2 100 03/06/07 10/03/06 000 5.030 5.141 
FNMA DISCOUNT NOTES 313588EE1 100 04/11/07 10/27/06 000 5.060 5.181 
FEDERAL NATL MTG ASSN DI 313588EU5 100 04/25/07 10/25/06 000 5.090 5.224 
FNMA DISCOUNT NOTES 3135880F3 100 07/17/07 09/28/06 000 4.900 5.103 
FNMA DISCOUNT NOTES 313588 IV8 100 07/31/07 09/27/06 000 4.900 5.114 
(Inv Type) 41 FNMA DISCOUNT NOTES 1 .243C) 5.060 5.201 
FEDERAL HOME LOAN DISC N 313385N69 100 11/08/06 09/06/06 000 5.140 5.187 
FEDERAL HOME LOAN DISC N 313385P75 100 11/17/06 08/28/06 000 5.140 5.200 
FEDERAL HOME LOAN DISC N 313385041 100 11/22/06 08/28/06 000 5.135 5.199 
FEDERAL HOME LOAN DISC N 313385066 100 11/24/06 08/28/06 000 5.135 5.200 
FEDERAL HOME LOAN DISC N 313385066 100 11/24/06 09/05/06 000 5.150 5.210 
FEDERAL HOME LOAN DISC N 313384AK5 100 01/10/07 07/17/06 000 5.255 5.394 
(Inv Type) 43 FEDERAL HOME LOAN DISC NOTES 7.15% (C) 5.145 5.209 
FMC DISCOUNT NOTES 313397038 100 11/21/06 05/30/06 000 5.050 5.177 
FMC DISCOUNT NOTES 313397U90 100 12/29/06 05/30/06 000 5.050 5.206 
FEDL HOME LLN MTG CORP D 313396AB9 100 01/02/07 07/06/06 000 5.320 5.465 
FEDL HOME LLN MTG CORP D 313396AB9 100 01/02/07 07/10/06 000 5.300 5.441 
FMC DISCOUNT NOTES 313396AT2 100 01/09/07 10/12/06 000 5.080 5.145 
FMC DISCOUNT NOTES 313396DWO 100 04/03/07 09/25/06 000 5.020 5.157 
FMC DISCOUNT NOTES 313396EE9 100 04/11/07 09/08/06 000 5.070 5.228 
FMC DISCOUNT NOTES 313396ET6 100 04/24/07 10/27/06 000 5.060 5.191 
FMC DISCOUNT NOTES 3133 96EW9 100 04/27/07 09/27/06 000 4.980 5.130 
FMC DISCOUNT NOTES 313396FG3 100 05/07/07 09/08/06 000 5.050 5.227 
FMC DISCOUNT NOTES 313396HH9 100 06/25/07 09/27/06 000 4.910 5.098 
FMC DISCOUNT NOTES 313396HM8 100 06/29/07 09/12/06 000 5.055 5.270 
(Inv Type) 44 FMC DISCOUNT NOTES 11.86% (C) 5.080 5.232 
UNION BANK CP 90485LN87 100 01/08/07 08/17/06 000 5.250 5.363 
BOFA CP 0660P1N98 100 01/09/07 08/22/06 000 5.250. 5.359 
BOFA CP 0660P1N98 100 01/09/07 08/22/06 000 5.250 5.359 
BOFA CP 0660P1NP2 11010: 02:/23'/07 ~0'8/22/06- 0010. 52250), 5.37.2 
UNION BANK CP 90485LNQ7 100 01/24/07 08/23/06 000 5.240 5.360 
BOA CP 0660P1PP0 L00- 02:/23'/107 09/27/06: 20'00= 5 21'85)- 25.299 
BOA CP 0660P1QL8 LOO 03/210; O07 NOVO 6 0100) Sea 85h 5)3i0N7, 
BOA CP 0660P10L8 100 03/20/07 10/26/06 000 5.225 5.337 


c 


> 


CO 
4,4 8 7 


Ce at 


95.821 


97.545 
97-2012 
97.340 
97.409 
98.744 
97 ...3'5b 2: 
96.972 
97.484 
97.067 
96:26:19 
96.304 
9'5),.92'8 


97.854 
97.696 
973895 




















RUN: 


PAR VALUE 
SHARES 
25,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
35,000,000.00 
25,000,000.00 
25,000,000.00 
50,000,000.00 


50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
37,000,000.00 
13%0:0:0),,0:0:0:.'0:0 


50,000,000.00 
25,000,000.00 
20,000,000.00 
50,000,000.00 
15,000,000.00 
25,000,000.00 
50,000,000.00 
50,000,000.00 
18,000,000.00 
50,000,000.00 
39,000,000.00 
30,000,000.00 


35,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
40,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
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BOOK VALUE 

24,502,,02:7...7'8 
49,009, 0383:..3'3 
48,135,166.67 
48,924,138.89 
34,183,,3°72..22 
24,356,680.56 
24,006,388.89 
47,910,694.44 


49,550,250.00 
49,421,750.00 
49,386,652.78 
49, 37243:88'..89 
36, 576,555.56 
12,664,117.92 


48,772,569.44 
24,253,020. 83 
19,468,000.00 
48,704,444.44 
14,810 7616.67 
24 33'3:1-, 63:3 89 
48,486,041.67 
48),,74:2 ;02:7.-7.8 
17,472), £20 .0'0 
48,309,652.78 
3:7, 558 ,,505583 
23,778, 37:91500 


34,265,000.00 
48,979, 266.67 
48,979, L66-..67 
48,877,083 .33 
39 OS), Sides. 
48,926,993.06 
48,847,777.78 
48,947,743 .06 
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(SIRPT) 


INVSMT 
NO. 


SUBTOTAL 


41448 
41449 
41450 
41383 
41414 
41415 
41416 
41404 
41405 
41424 
41443 
41442 
41467 
41478 
41479 


PPP PrP PP PPP PPP pp 


SUBTOTAL 


A 40973 


A 41369 


SUBTOTAL 


A 41330 
A 41419 


SUBTOTAL 


DESCRIPTION 


(Inv Type) 


WFB CD 
WFB CD 
WFB CD 
BOA CD 
BOA CD 
BOA CD 
BOA CD 
BOA CD 
BOA CD 
BOFA CD 
BOA CD 
BOA CD 
BOA CD 
BOA CD 
BOA CD 
(Inv Type) 


MISSION AREA FED CR 
MISSION BANK CD 


(Inv Type) 


CITI BANK TIME DEPOSIT 
CITIBANK TIME DEPOSIT 


(Inv Type) 


81 COMMERCIAL 


0660P1R37 


PAPER DISC 


9497P5W30 
9497P5W30 
9497P5X54 
06050GUW8 
06050GVG2 
06050GVHO 
06050GVJ6 
06050GVC1 
06050GVD9 
06050GVR8 
06050GWT3 
06050GWU0 
06050GXP0 
06050GXU9 
06050GXU9 


91 NEGOTIABLE C.D.'S 


1010 PUBLIC TIME DEPOSIT 


D 





/CounwrTyY 
ANITIEL 


OF 
DAL ¥ 


INVESTMENT 
INVESTMENTS OUTSTANDING AS OF 10/31/06 
MAJOR SORT KEY IS ICC# 
SETTLEMENT DATE BASIS 


1011 PUBLIC TIME DEPOSIT MONTHLY 12 


SAN FRANC 
4-15 = & 5 


INVENTORY 


FUND MATURITY PURCHASE SAF/ CUPN TR 
NO. (TICKER) DATE PURP RATE YI 
100 04/03/07 10/26/06 000 5.205 5 

£2033 (C) 5.226 5 

100 11/01/06 09/25/06 000 5.270 5 
100 11/01/06 09/25/06 000 5.270 5 
100 11/01/06 09/26/06 000 5.270 5. 
100 11/10/06 07/31/06 000 5.420 5 
100 11/14/06 08/15/06 000 5.350 5. 
100 11/16/06 08/15/06 000 5.350 5. 
100 11/17/06 08/15/06 000 5.350 5. 
100 11/27/06 08/10/06 000 5.350 5. 
100 11/28/06 08/10/06 000 5.350 5. 
100 01/23/07 08/22/06 000 5.360 5. 
100 02/06/07 09/20/06 000 5.340 5. 
100 02/20/07 09/20/06 000 5.340 5. 
100 03/06/07 10/17/06 000 5.315 5. 
100 03/06/07 10/31/06 000 5.300 5. 
100 03/06/07 10/31/06 000 5.300 5. 
20.98% (C) 5.4329), Des 

100 11/02/06 11/02/05 000 3.000 3. 
100 07/16/07 07/16/06 000 5.630 5. 
SOLS CC) AS Se Ae 

100 06/06/07 06/07/06 000 5.400 5. 
100 08/08/07 08/09/06 000 5.500 5. 
9% (C) 5.450 5. 
REPORT TOTALS === = 
ASSETS FIXED 4.824 5 


I 
4 = 


100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 


100.000 
100.000 


100.000 
100.000 


RUN: 


PAR VALUE 
SHARES 


50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
25,000,000.00 
50,000,000.00 
50,000,000.00 


100,000.00 
100,000.00 


5,000,000.00 
5,000,000.00 
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PAGE: 3 
09:58:25 


BOOK VALUE 


50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
25,000,000.00 
50,000,000.00 
50,000,000.00 


100,000.00 
100,000.00 


5,000,000.00. 
5,000,000.00 
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Car VY / ACO WUE Ne Te ¥ OF SAN FRANCISCO 


MR. DANIEL DALY 415-554-448 7 PAGE: i} 
(SIRPT) INVESTMENT INVENTORY RUN: 11/01/06 09:58:25 
INVESTMENTS OUTSTANDING AS OF 10/31/06 
MAJOR SORT KEY IS BANK 
SETTLEMENT DATE BASIS 
INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
A 40973 MISSION AREA FED CR 100 11/02/06 11/02/05 000 3.000 3.000 100.000 100,000.00 100,000.00 
A 41369 MISSION BANK CD 100 07/16/07 07/16/06 000 5.630 5.630 100.000 100,000.00 100,000.00 
SUBTOTAL (Bank) 19 BANK OF NEW YORK 100.00%(C) 4.315 44.325 71002000 200,000.00 200,000.00 


REPORT TOTALS Sees sssesee Sseeeee5 S=SSSS5S5SSS52S5e5S5 sees eeeeeSeeeee== 
ASSETS FIXED 4.3245 -4.3.15 200.000 200,000.00 200,000.00 
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GC Len YY ./--C. OUND y OF SAN FRANCISCO 


MR. DANIEL DALY 415-554-4487 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 1 
10/01/06 TO 10/31/06 RUN: 11/01/06 09:58:23 
SETTLEMENT DATE BASIS 
FUND: 100 POOLED FUNDS 
INV # DESCRIPTION/ POOL# BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
USER MEMO CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 
41339 TREASURY BILLS 19 40 12/21/06 10/04/06 SALE 5.030 -50,000,000.00 -48,728,527.78 -733,541.67 -25,666.66 
amy 10/11/06 10/05/06 5.161 1, 271472022 49,487,736.11 
41351 FEDERAL NATL MTG ASSN 19 40 10/04/06 10/04/06 MAT 5.290 -45,000,000.00 -44,411,487.50 -588,512.50 
amy 10/30/06 10/04/06 5.360 45,000,000.00 
41372 BOA CP 19 40 10/17/06 10/17/06 MAT 5.345 -50,000,000.00 -49,368,993.06 -631,006.94 
amy 10/30/06 10/17/06 5.413 50,000,000.00 
41373 BOA CP 19 40 10/31/06 10/31/06 MAT 5.350 -50,000,000.00 -49,264,375.00 -735,625.00 
amy 10/30/06 10/31/06 5.430 50,000,000.00 
41381 BOA CD 19 40 10/27/06 10/27/06 MAT 5.420 -30,000,000.00 -30,000,000.00 -411,016.67 
amy 10/30/06 10/27/06 5.420 30,411,016.67 
41382 BOA CD 19 40 10/30/06 10/30/06 MAT 5.420 -30,000,000.00 -30,000,000.00 -424,566.67 
amy 10/30/06 10/30/06 5.420 30,424,566.67 
41406 BOA CP 19 40 10/27/06 10/27/06 MAT 5.270 -50,000,000.00 -49,436,402.78 -563,597.22 
amy 10/30/06 10/27/06 5.330 50,000,000.00 
41407 BOA CP 19 40 10/30/06 10/30/06 MAT 5.270 -50,000,000.00 -49,414,444.44 -585,555.56 
amy 10/30/06 10/30/06 5.332 50,000,000.00 
41410 UNION BANK CP 19 46 10/03/06 10/03/06 MAT 5.240 -40,000,000.00 -39,708,888.89 -291,111.11 
amy 10/30/06 10/03/06 5.278 40,000,000.00 
41411 BOA CP 19 40 10/11/06 10/11/06 MAT 5.272 -50,000,000.00 -49,575,311.11 -424,688.89 
amy 10/30/06 10/11/06 5.317 50,000,000.00 
41412 BOA CP 19 40 10/17/06 10/17/06 MAT 5.275 -50,000,000.00 -49,531,111.11 -468,888.89 
amy 10/30/06 10/17/06 5.325 50,000,000.00 
41417 FEDERAL HOME LOAN DISC 19 87 10/26/06 10/26/06 MAT 5.100 -50,000,000.00 -49,497,083.33 -502,916.67 
amy 10/30/06 10/26/06 5.152 50,000,000.00 
41423 UNION BANK CP 19 46 10/03/06 10/03/06 MAT 5.240 -25,000,000.00 -24,847,166.67 -152, 833.33 
amy 10/30/06 10/03/06 5.272 25,000,000.00 
41428 TREASURY BILLS 19 87 11/24/06 10/02/06 SALE 4.970 -50,000,000.00 -49,392,555.56 -241,597.22 218,402.78 
amy 10/11/06 10/02/06 5.031 607,444.44 49,652,555.56 
41440 FMC DISCOUNT NOTES 19 45 10/17/06 10/17/06 MAT 5.145 -16,000,000.00 -15,935,973.33 -64,026.67 
amy 10/30/06 10/17/06 5.166 16,000,000.00 
41460 FNMA DISCOUNT NOTES 19 87 03/06/07 10/03/06 PURC 5.030 50,000,000.00 48,924,138.89 
amy 10/11/06 10/03/06 5.141 -1,075,861.11 -48,924,138.89 
41461 TREASURY BILLS 19 40 04/05/07 10/04/06 PURC 4.825 50,000,000.00 48,780,347.22 
amy 10/11/06 10/05/06 4.946 -1,219,652.78 =48',.780,,347.22 
41462 TREASURY BILLS 19 40 04/05/07 10/04/06 PURC 4.825 5,000,000.00 4,878,034.72 
amy 10/11/06 10/05/06 4.946 -121,965.28 -4, 878,034. 72 
41463 BOA CP 19 40 03/20/07 10/06/06 PURC 5.185 50,000,000.00 48,847,777.78 
amy 10/11/06 10/11/06 5.307 Sib 2 22o22 =4:8, 8472 77 Te 78 
41464 FMC DISCOUNT NOTES 19 45 01/09/07 10/11/06 PURC 5.080 15,000,000.00 14,811,616.67 
amy 10/11/06 10/12/06 5.145 -188,383.33 -14,811,616.67 
41465 BOA CP 19 40 10/31/06 10/16/06 PURC 5.240 50,000,000.00 49,898,111.11 
amy 10/20/06 10/17/06 5.251 -101,888.89 =-49,898, 111.11 
40 10/31/06 MAT 5.240 -50,000,000.00 -49,898,111.11 -101,888.89 


amy 10/30/06 10/31/06 BeZiou 50,000,000.00 
































* ACTIVE TRANSACTIONS * 


DESCRIPTION/ POOL# 
MEMO 


BOA CD 


BOA CP 


FEDERAL NATL MTG ASSN 
UNITED STATES TREAS BI 
TREASURY BILLS 

BOA CP 

BOA CP 

FNMA DISCOUNT NOTES 


FMC DISCOUNT NOTES 


T NOTE (99.03) 

T NOTE (99.03) 

BOA CD 

BOA CD 

UNITED STATES TREAS BI 


CreTy / COUNTY OF SAN 


M R 
BANK BROK 
CASH DATE 

19 40 

40 

a) 40 

19 40 

40 

19 87 

9 87 

19 87 

19 40 

19 40 

19g 43 

19 87 

19 40 

9 40 

aS) 40 

19 40 

AtsS) 87 





FRANCIS 


DANTEL DALY 4 (5.2 5.45) 4. = 
DETAIL TRANSACTION REPORT - FIXED INCOME 
10/01/06 TO 10/31/06 


SETTLEMENT DATE BASIS 


FUND: 100 POOLED FUNDS 
MATURITY TRADE/ TXN COUPON PAR VALUE 
/ENTRY¥ SETTLE TYP YIELD ORIGINAL FACE 
10/31/06 10/16/06 PURC 5.240 25,000,000.00 
10/20/06 10/17/06 5.251 

10/31/06 MAT 5.240 -25,000,000.00 
10/30/06 10/31/06 5.251 
03/06/07 10/17/06 PURC 5.315 25,000,000.00 
10/20/06 10/17/06 5.315 
10/31/06 10/20/06 PURC 5.200 25,000,000.00 
10/20/06 10/20/06 5.208 

10/31/06 MAT 5.200 -25,000,000.00 
10/30/06 10/31/06 5.208 
04/25/07 10/25/06 PURC 5.090 25,000,000.00 
10/27/06 10/25/06 5.224 
03/01/07 10/26/06 PURC 4.960 25,000,000.00 
10/27/06 10/26/06 5.048 
04/05/07 10/26/06 PURC 4.960 25,000,000.00 
10/27/06 10/26/06 5.073 
03/20/07 10/26/06 PURC 5.225 50,000,000.00 
10/27/06 10/26/06 5.337 
04/03/07 10/26/06 PURC 5.205 50,000,000.00 
10/27/06 10/26/06 5.327 
04/11/07 10/27/06 PURC 5.060 35,000,000.00 
10/27/06 10/27/06 5.181 
04/24/07 10/27/06 PURC 5.060 50,000,000.00 
10/27/06 10/27/06 5.191 
06/30/07 10/27/06 PURC 3.625 45,000,000.00 
10/27/06 10/30/06 5.037 
06/30/07 10/27/06 PURC 3.625 45,000,000.00 
10/27/06 10/30/06 5.037 
03/06/07 10/27/06 PURC 5.300 50,000,000.00 
10/27/06 10/31/06 5.300 
03/06/07 10/27/06 PURC 5.300 50,000,000.00 
10/27/06 10/31/06 5.300 
04/19/07 10/30/06 PURC 4.965 50,000,000.00 
10/30/06 10/30/06 5.085 


C*O 
448 7 


BOOK VALUE 
PREM / (DISC) 


24,.949,055..56 
-50,944.44 
-24,949,055.56 


25,000,000.00 


24:,960;,277.78 
= 3:9, Laan 
-24,960,277.78 


24,356,680.56 
-643,319.44 
24,566,000.00 
-434,000.00 
24,445,444.44 
=554,555.56 
48,947,743 .06 
=1,,052,256.94 
48,850,562.50 
-1,149,437.50 
34,183 ,3°72:.22 
-816,627.78 
48,742,027.78 
=1,,257 7,972.22 
45), 125 7:951-..0'9 
125,95 1).0:9 
457,25), 951.09 
125595909 
50,000,000.00 


50,000,000.00 


48,820,812.50 
= 1,279), 28:73:50: 


RUN: 


(INTEREST) 


AMORT/ (ACCRET) 


-50,944.44 


“39 pl 2anae 


11/01/06 


PAGE: 2 
09:58:23 


(GAIN) /LOSS 
SETTLEMENT 


-24,949,055.56 

25,000,000.00 
-25,000,000.00 
=245; 9:60.12 01 18 
25,000,000.00 
-24,356,680.56 
-24,566,000.00 
-24,445,444.44 
-48,947, 743 


-06 
-48,850,562.50 
=34,,133', 372522 
=48 742,027.78 
=45,,125,,951,.09 
=4'5),125, 9521 j0:9 
-50,000,000.00 
-50,000,000.00 


-48,820,812.50 
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* ACTIVE TRANSACTIONS * 


PAR 
TYPE/ WEIGHTED 
TXN# YIELD 
PURC 5.1817 
( 21) 

SALE 5.096 
( 2) 

MAT 5.3016 


PAR VALUE 


795,000,000. 


-100000000. 


-636000000. 


00 


00 


00 


Cer y../SC O° U NT y OF SAN 
MR. DANIEL DALY 
DETAIL TRANSACTION REPORT - 
10/01/06 TO 
REPORT GRAND TOTALS 
ASSETS 


PREMIUM/ 
(DISCOUNT) 


ORIGINAL FACE 
VALUE 


BOOK VALUE 


784,213,904.97 
-98,121,083.34 


-630798681.67 


4-4 5. = 


1,878,916.66 


FRANCISCO 


10/31/06 


554-4487 
FIXED INCOME 
AMORTIZATION/ 
(ACCRETION) (INTEREST) 


-10786095.03 


-975,138.89 


-6,036,901.67 


PAGE: 3 
RUN: 11/01/06 09:58:23 
(GAIN) / 
LOSS SETTLEMENT 
-784,213,904.97 
-44,069.44 99,140,291.67 


631,634,265.01 








GrrTry/¢€ oO UN T ¥ OF SAN FRANCISCO 


MR. DANIEL DALY 415-8585 4-+4487 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 4 
10/01/06 TO 10/31/06 RUN: 11/01/06 09:58:24 
SETTLEMENT DATE BASIS 
FUND: 100 POOLED FUNDS 
INV # DESCRIPTION/ POOL# BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
USER MEMO CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 
41330 CITI BANK TIME DEPOSIT 19 06/06/07 10/31/06 INTR 5.400 -23,250.00 
amy 10/31/06 10/30/06 10/31/06 5.400 23,250.00 
41419 CITIBANK TIME DEPOSIT r9 08/08/07 10/31/06 INTR 5.500 =237,,68:0).56 
amy 10/31/06 10/30/06 10/31/06 5.500 23,680.56 








Cit ¥°/.C.0 UNar ¥ OF SAN FRANCISCO 


MR. DANIEL D-ALL. ¥ 415-554-4487 

* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 5 
10/01/06 TO 10/31/06 RUN: 11/01/06 09:58:24 
REPORT GRAND TOTALS 

ASSETS 
PAR 
TYPE/ WEIGHTED ORIGINAL FACE PREMIUM/ AMORTIZATION/ (GAIN) / 
TXN# YIELD PAR VALUE VALUE BOOK VALUE (DISCOUNT) (ACCRETION) (INTEREST) LOSS SETTLEMENT 


INTR 57 45:0 -46,930.56 
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CITY AND COUNTY OF SAN FRANCISCO OFFICE OF THE TREASURER 


GAVIN NEWSOM 
MAYOR 

José Cisneros 
TREASURER 


Daniel P. Daly 
CHIEF INVESTMENT OFFICER 





| December 6, 2006 


The Honorable Gavin Newsom The Honorable Board of Supervisors 
_ Mayor of San Francisco City and County of San Francisco 

_ City Hall, Room 200 City Hall, Room 244 

_ 1Dr. Carlton B. Goodlett Place 1 Dr. Carlton B. Goodlett Place 

San Francisco, Ca 94102-0917 San Francisco, Ca 94102-0917 


| Ladies and Gentlemen: 


This correspondence and its attachments show the investment activity (for fiscal year to date) of the 
_ portfolios under Treasurer’s management. 





@g Portfolio Statistics from July 1, 2006 to November 30, 2006: 





16 Pooled All 

fo Interest Received $64,551,530 $64,551,530 
Total Net Earnings $75,730,753 $75,730,753 
Earned Income Yield 5.170% 5.170% 
Average Age of Portfolio 163 Days 163 Days 


Total cost of the securities on hand November 30, 2006 was $3,556,812,738 with a market value of 
$3,579,167,152 plus fixed assets accrued interests of $11,601,004. The earned income yield for the month of 
November 2006 is 5.178%. 


In accordance with provisions of California State Government Code Section 53646, we are forwarding 
herewith computer printouts detailing the City’s investment portfolio as of November 30, 2006. These 
investments are in compliance with California Code and our statement of investment policy, and provide 
sufficient liquidity to meet expenditure requirements for the next six months. 





DOCUMENTS DEPT 
Very truly yours, 
DEC 
_ José Cisneros om SAN FRAN 
| Treasurer PUBLIC LIBR 
Enc. 


cc: Harvey Rose, Budget Analyst (w/Enc.) 
Ed Harrington, Controller (w/Enc.) 
Controller — Internal Audit Division -YTD-All Funds, YTD-Pooled Funds 
Oversight Committee: R. Sullivan, Dr. P. Day, Jr., J. Grazioli, S. MacDonald, P. Marx 
Transportation Authority — L. Cofresi-Howe, San Francisco Public Library —2 copies : 
CDIAC 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 
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CITY AND COUNTY OF SAN FRANCISCO OFFICE OF THE TREASURER 


GAVIN NEWSOM 
MAYOR 


José Cisneros 
TREASURER 





Daniel P. Daly 
CHIEF INVESTMENT OFFICER 


January 5, 2007 

The Honorable Gavin Newsom The Honorable Board of Supervisors 
Mayor of San Francisco City and County of San Francisco 
City Hall, Room 200 City Hall, Room 244 

1 Dr. Carlton B. Goodlett Place 1 Dr. Carlton B. Goodlett Place 

San Francisco, Ca 94102-0917 San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 


This correspondence and its attachments show the investment activity (for fiscal year to date) of the 
portfolios under Treasurer’s management. 


Portfolio Statistics from July 1, 2006 to December 31, 2006: 


4 Pooled All 

W/o 6 Interest Received $75,745,304 $75,745,304 
Total Net Earnings $92,227,551 $92,227,551 
Earned Income Yield 5.173% 5.173% 
Average Age of Portfolio 145 Days 145 Days 


Total cost of the securities on hand December 31, 2006 was $3,530,082,119 with a market value of 
$3,555,992,371 plus fixed assets accrued interests of $12,294,084. The earned income yield for the month of 
December 2006 is 5.190%. 


In accordance with provisions of California State Government Code Section 53646, we are forwarding 
herewith computer printouts detailing the City’s investment portfolio as of December 31, 2006. These 
investments are in compliance with California Code and our statement of investment policy, and provide 
sufficient liquidity to meet expenditure requirements for the next six months. 


Very truly yours, 















José Cisneros 
Treasurer 


Enc. 

cc: Harvey Rose, Budget Analyst (w/Enc.) 
Ed Harrington, Controller (w/Enc.) 
Controller — Internal Audit Division -YTD-All Funds, YTD-Pooled Funds 
Oversight Committee: R. Sullivan, Dr. P. Day, Jr., J. Grazioli, S. MacDonald, P. Marx 
Transportation Authority — L. Cofresi-Howe, San Francisco Public Library — 2 copies 
CDIAC 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 
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